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Preface 


This is a book about unmanned space missions to the edge of the Solar System. And 
possibly beyond. 

Readers may wish to read first the “Brief Overview" of the scientific and technical 
problems discussed in this book that is found on pp. xxxi-xxxiv hereafter. 

Also, readers might wish to request the DVD of the Lecture that the author gave 
at NASA-JPL on August 18th, 1999, about “The Sun's Gravity Lens and Its Use for 
Interstellar Exploration" (running time: about 80 minutes). 

This DVD may be requested by email to the author: 


Dr. Claudio Maccone, email: cl/maccon@libero.it 
or, in the author's absence, to either of the following co-workers of his: 


(1) Dr. Luca Derosa, email: spacecraft@libero.it 
(2) Dr. Nicolo’ Antonietti, email: n.antonietti@libero.it. 


The present book is the result of merging two previously published, smaller books 
by the author. The first, The Sun as a Gravitational Lens: Proposed Space Missions, 
corresponds to Part I, and the second, Telecommunications, KLT and Relativity, 
corresponds to Part II of this revised and updated book. 

If NASA and ESA decide to fund the first “precursor interstellar mission" to 
550 AU or even beyond to 1000 AU in the decades to come, the goal of this book will 
have been reached. 


Claudio Maccone 
Torino (Turin), Italy, January 23rd, 2009 
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I first met Frank Drake in 1987 at Balatonfiired, Hungary, at the Second International 
Conference on Bioastronomy (officially called the 99th Colloquium of the International 
Astronomical Union, held June 22-27, 1987). Bioastronomy is the newly born branch 
of science trying to assess whether life exists elsewhere than on Earth. As far as we 
know, life can come in a variety of forms, either less or more biologically advanced 
than humans are at present. Next to the very primitive forms of life that biologists are 
currently trying to detect (e.g., on Mars), it is quite reasonable to admit that civiliza- 
tions more advanced than ours possibly exist in the Galaxy also. If this is the case, one 
may try to detect them by using the several large radiotelescopes now available on 
Earth to pick up the possible “leakage” of radio signals emitted from planets orbiting 
other nearby stars, just as the Earth is constantly emitting a large quantity of radio 
waves that have been outflowing into space since humans discovered the technology of 
radio transmission about 1900 AD. 

Frank Drake was the first scientist to try detecting, back in 1960, whether 
“intelligent” radio signals were being emitted by planets around two nearby Sun- 
like stars (€ Eridani and 7 Ceti). This was Project Ozma, and it marked the beginning 
of SETI, the (radio) Search for Extra-Terrestrial Intelligence that has been continuing 
ever since in some of the most technologically advanced countries, like the U.S.A., 
Russia, France, Italy, Japan, Australia, and Argentina. 

At the Balatonfüred 1987 conference Frank Drake gave a talk titled Stars as 
Gravitational Lenses that greatly impressed me. He described the huge magnification 
(i.e., the very intense focusing) that the gravitational field of the Sun would have on the 
radio waves (or light rays) originating, for instance, at the Galactic center, and then 
traveling unaltered through the vast Galactic distances until they graze the Sun's 
surface. These rays are then deflected by the Sun's gravity and made to focus along a 
line starting at 550 AU from the Sun. If one could construct a spacecraft capable of 
traveling 550 AU (and beyond, perhaps to 1,000 AU), the spacecraft could transmit 
back to Earth the greatly magnified radio picture of whatever lies at great distances in 
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the opposite direction to the Sun. I have dubbed both the spacecraft and the entire 
space mission FOCAL. 

In the years 1987-1992 I made a personal preliminary study of the FOCAL space 
mission which made clear to me the five basic points listed below. Meanwhile, my 
discussions with scientists and engineers, experts in areas of importance to the 
FOCAL space mission, led me to organize the first one-day international conference 
on FOCAL. This was the Space Missions and Astrodynamics I conference held at 
Politecnico di Torino (the Engineering School in my home city of Turin, Italy) on June 
18, 1992. I later edited the proceedings of this conference and published them in two 
issues of the Journal of the British Interplanetary Society (February and November 
1994). By that time interest in FOCAL by various scientists and engineers had grown 
to such an extent that the time was ripe to submit a formal proposal for the mission to 
one leading space agency. Opportunity was taken of the Call for New Mission Ideas 
(M3) issued by ESA, the European Space Agency, early in 1993. So on behalf of a large 
group of scientists and engineers from both Europe and the U.S.A., on May 20, 1993, 
I submitted the 50-page FOCAL proposal to ESA, who later included it as Proposal 
#24 among the Responses to the Call for Mission Concepts for the Horizon 2000 Plus 
plan (see ESA SP-1180, August 1995, p. 115, 224). It was then wittily remarked by the 
French professor Roger Bonnet, Director of Scientific Programs of ESA, that had 
FOCAL been approved by the Agency, it would have provided work not just for the 
present generation of ESA employees, but also for the generations of their sons and 
grandsons. 

This remark by Bonnet obviously pointed out the tremendous amount of work 
necessary to put up a very deep space mission like FOCAL. However, it could hardly 
deter far-sighted scientists and engineers from thinking about such a deep space 
mission. I proceeded to promote the FOCAL mission when I ran the Space Missions 
and Astrodynamics II and III Conferences at the Politecnico in Turin in October 1994 
and June 1995, respectively. At the International Astronautical Federation Congress in 
Oslo, October of 1995, the International Academy of Astronautics (TAA) agreed to hold 
the First IAA Symposium on Missions to the Outer Solar System and Beyond at the 
Politecnico in Turin on June 25-27, 1996. Some 50 experts from NASA -JPL, Russia, 
and European countries gathered to discuss the perspectives of future exploration of 
the outer solar system, and there FOCAL gained ground as the “must” mission before 
any attempt to go beyond 1,000 AU from the Sun was even conceived. 

Now the five basic points summarizing the importance of the FOCAL space 
mission are as follows: 


(1) FOCAL would necessarily be the first precursor interstellar mission of human- 
kind. In fact, the minimal distance of 550 AU is about 14 times the distance from 
the Sun to Pluto, and so FOCAL would, by far, surpass any other ongoing “deep 
space" mission (such as Voyagers 1 and 2, Pioneer 10 and 11) or planned (the 
NASA-JPL Pluto Express). Put in better terms still, one might say that any 
future interstellar mission of humankind will necessarily be a FOCAL mission 
also, since beyond 550 AU the Sun will always be serving as a lens for some 
direction. 


(2) 


(3) 


(4) 
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Reaching 550 AU takes a long time. How long this flight time might be depends 
on the propulsion system adopted (possibly nuclear-electric propulsion, solar 
sailing, magnetic sailing, or a combination of all of them). One can currently 
imagine this flight taking between 10 and 50 years. It is true that one does not 
have to stop FOCAL at just 550 AU, because every point along the straight-line 
trajectory beyond 550 AU still is a focal point. This paves the way to an even 
more ambitious mission, up to 800 or 1,000 AU, requiring yet more time. One 
such mission studied at JPL in the 1980s has the name TAU (Thousand 
Astronomical Units). It would yield such a wealth of scientific results through 
the study of parallaxes of stars, the heliosphere! and the heliopause,? the inter- 
stellar medium, and the possible detection of gravitational waves, that the 
FOCAL (or TAU) mission would be justified independent of the gravitational 
focusing effect. 

Which members of the scientific and technological community would be inter- 
ested in the results provided by FOCAL? First, astrophysicists would enjoy 
getting a detailed radio picture of the Galactic center, where a massive black 
hole is suspected to exist and stars are so close that unexpected physical phenom- 
ena could be revealed. This high-resolution radio picture can be obtained only by 
using the Sun as a gravitational lens jointly with a spacecraft capable of observ- 
ing on the hydrogen line (1,420 MHz) and/or similar frequencies (1.6 GHz for the 
OH maser; 22 GHz for the water maser, and so forth). Second, a spacecraft 
crossing the Kuiper Belt would provide planetary scientists with a wonderful 
opportunity to investigate the lesser bodies recently discovered to orbit the Sun 
roughly between 40 AU and 100 AU. Other important fields of investigations, 
such as plasma physics of the heliosphere and heliopause, determination of 
parallaxes of stars, perturbation of orbits leading to the possible discovery of 
new bodies, have already been mentioned. So let me just add that, last but by no 
means least, space engineers and technologists would have to overcome chal- 
lenges like the selection of the best propulsion system to get there, how to keep 
track of the spacecraft at such unprecedented distances, and how to optimally 
compress information to enable the huge data flow from the FOCAL spacecraft 
back to the Earth. Advanced technology corporations would support the 
approval of FOCAL by space agencies as a proving ground for improving 
technology already in existence. 

SETI deserves a separate discussion. As Frank Drake said in 1987, only by 
exploiting the gravitational lens of the Sun can we expect to detect signals that 
are extremely weak because they come from so far away in the Galaxy. Consider 
the former NASA SETI Targeted Search (ended abruptly in October 1993 by the 
U.S. Congress on the ground of “necessary budget cuts"). The goal of this 
project was to observe 773 Sun-like stars with the highest possible sensitivity 


! The heliosphere is the region surrounding the solar system where the solar wind dominates 
the interstellar plasma. Despite the word "sphere" as part of the name, the region is not 
spherical, but extends roughly 150 AU in front, and much farther behind. 

? The heliopause is the imaginary surface bounding the heliosphere. 
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provided by the collecting area of the largest radiotelescopes on Earth (i.e., the 
Arecibo telescope located in Puerto Rico, the Goldstone 70-meter Deep Space 
Network antenna in the Mojave desert of California, the Nangay radiotelescope 
in France, the Parkes antenna in Australia, etc.). Because of the limited collect- 
ing area of these telescopes, the distance of the target stars could not exceed 100 
light years. But this distance is very small compared with the size of the Galaxy 
(100,000 It-yr in diameter), so even if the NASA-SETI project had been funded, 
the part of the Galaxy explored for extraterrestrial life would have been very 
small. In other words, the problem is that the collecting area of radiotelescopes 
on Earth cannot exceed the current values by much, and hence one cannot detect 
even weaker signals. One might say that the generation of SETI scientists of the 
school of Frank Drake in the U.S.A., of Nikolai Kardashev in Russia, and of 
Jean Heidmann in France, have already done the best they can do on the suface 
of Earth. It is now up to the space scientists to take the lead in SETI by putting 
up the first FOCAL space mission. FOCAL could detect signals 2 to 3 orders of 
magnitude weaker than signals detectable on Earth, and could thus enable the 
detection of civilizations located much farther out, around the Galactic center 
32,000 It-yr away, or even farther, thus increasing dramatically the probability of 
humankind’s first contact with ET. 

Politicians of the highest caliber might also be interested in supporting an epoch- 
making space mission like FOCAL for their own personal prestige. In fact, the 
costs of the first precursor interstellar mission of humankind could hardly be 
supported by a single national space agency, and international cooperation 
would be necessary. The U.S. and NASA could, at a minimum, provide the 
JPL and Deep Space Network expertise, the Russians could provide the 
launcher, the Europeans could be in charge of the scientific payload, as could 
the Japanese, etc. Finally, the members of the United Nations could give their 
patronage to a space mission of unsurpassed “grandeur” as FOCAL, symbol of 
the first expansion of humankind outside the solar system. 


Claudio Maccone 

Secretary of the Interstellar Space Exploration Committee and 
Member of the SETI Committee, 

International Academy of Astronautics 
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Foreword 


Wherever in space there are intelligent creatures like us, they will be driven to explore 
and understand our Universe, just as we do. We and they wish to glimpse the farthest 
depths of space with the greatest clarity allowed by the laws of nature. To this end, we 
build, at great expense, ever more powerful telescopes of all kinds on Earth, and now 
in space. As each civilization becomes more knowledgeable they will recognize, as we 
now have recognized, that they have been given a single great gift: a lens of such power 
that no reasonable technology could ever duplicate or surpass its power. This lens is 
civilization’s star: in our case, the Sun. The gravity of each such star acts to bend space, 
and thus the paths of any wave or particle, in the end creating an image, just as familiar 
lenses do. 

This lens can produce images which would take perhaps thousands of conven- 
tional telescopes to produce. It can produce images of the finest detail of distant stars 
and galaxies. Every civilization will discover this eventually, and surely will make the 
exploitation of such a lens a very high priority enterprise. One wonders how many 
such lenses are being used at this moment in time to scan the Universe, capturing a 
flood of information about both the physical and biological realities of our time. 

We are just beginning to appreciate the power of such a lens, and to contemplate 
its exploitation. In this book is written the theory and potential performance of such a 
lens, not only for light and radio waves, but even for gravitational waves and 
neutrinos. But such a lens can only be utilized if a major challenge is met. This 
challenge derives from the fact that the magnificent images created by the lens for 
any electromagnetic waves, including light and radio, are formed at a distance of at 
least 550 AU from the Sun. Thus, at this very moment images of fantastic clarity and 
brightness are being created far out in space. The challenge to us is to send adequate 
detectors to these great distances to capture those images. 

In this book Claudio Maccone describes this technological challenge, and how it 
might be met by the FOCAL mission. He points out that there are many scientific 
bonanzas in addition to the gravitational lens which will accrue from such a mission. 


xxii Foreword 


Here can be found the detailed technical requirements of the mission, as well as firm 
and accurate quantitative values for the imaging abilities of the lens. 

This is a technical primer for what, in the long run, may be the most important 
space mission we will conduct. Readers of this book should wonder, as they read, how 
many times this same text has been created over the eons on the planets of other stars, 
and how many stars already are serving as the super-powerful eyes of the creatures of 
distant planets. 


Frank D. Drake 

Professor of Astronomy and Astrophysics 

and Former Dean, Division of Natural Sciences, 
University of California, Santa Cruz 
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A brief overview of the Sun as a gravitational lens 


Two foci of the gravitational lens of the Sun are predicted to exist by the general 
theory of relativity (see Figure 1). 


(1) A focus for electromagnetic waves, located along a line starting at a distance of 
550 AU (Astronomical Units)—that is, 3.17 light days, or 14 times the distance 
from the Sun to Pluto. It will be proved that any point beyond this minimal 
distance is a focus also. Thus, any spacecraft that can fly to 550 AU and beyond 
can take full advantage of the huge radio magnifications of any astronomical 
object lying on the other side of the Sun with respect to the spacecraft position. 
(2) A focus for gravitational waves and neutrinos, located within the solar system at 
distances 22.45 AU and 29.59 AU (roughly between the distances of the orbits of 
Uranus and Neptune). The physical justification for the existence of this focus is 
that 
(a) a gravitational wave can penetrate through the Sun because such waves 
scatter significantly only in the presence of significant mass density rather 
than the charge on electrons which scatter electromagnetic waves; and 

(b) the bulk of the Sun's mass is more highly concentrated within its inner layers 
than within its outer layers (i.e., the Sun's radial density is maximum at the 
center and zero at the surface). 
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Figure 1. Comparison between the paths of electromagnetic waves and gravitational waves 
being focused by the gravitational field of the Sun. 
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THE PROPOSED FOCAL SPACE MISSION TO 550AU AND BEYOND 
TO 1,000 AU 


Part I of this book is devoted to studying the FOCAL space mission. By this we mean 
tolet a spacecraft travel to 550 AU and beyond until it can detect the greatly magnified 
radio pictures of any radio source located on the other side of the Sun with respect to 
the spacecraft position. 

In this book no study will be made of space missions intended to detect the 
gravitational waves focused by the Sun, since these missions were studied by David 
Sonnabend of JPL in 1979 (see [1]). 

Part I opens with a review of the gravitational lens of the Sun based on Einstein's 
general relativity (Chapter 1). This is the so-called “naked” lens, namely the purely 
convergent lens due to gravity only (i.e., no Coronal effects are taken into account). 
It is then shown that 


(1) The naked Sun's focus lies on a focal sphere of about 550 AU in radius. 

(2) The gain (= magnification) of such a gravitational lens is huge: about 57 dB at 
the hydrogen line frequency of 1,420 MHz, and similarly for other frequencies of 
radioastronomical interest. 

(3) The FOCAL spacecraft position must be very tightly (~100 km) aligned with the 
source of electromagnetic waves and the Sun center. 


Chapter 2 summarizes the cruise science that could be profitably done by the 
FOCAL spacecraft while en route to 550 AU and beyond. The implications for 
cosmology (re-calibration of the size of the Universe), for nuclear processes associated 
with cosmogony, and for stellar parallaxes computation would be profound. 

The FOCAL direction of exit out of the solar system is determined by which 
nearby star we wish to see magnified. In Chapter 3, we compute such a direction, as 
well as the relevant Sun flyby characteristics, for the nearest 50 stars. And in Chapter 4 
we show that a time-optimized design of the spacecraft trajectory to reach a distance 
of 550 AU is vital for success. This is no simple task, however, since it must be achieved 
by either conventional chemical engines, and/or by nuclear-electric propulsion and/or 
by solar sailing (see [2]). Each propulsion system has its own advantages. 


NEW TOPICS: GL-SETI, THE SOLAR CORONA EFFECTS “PUSHING” 
THE FOCUS FARTHER OUT, AND FOCUSED POWER PROPULSION 


Part I of this book continues with five further chapters summarized hereafter. 


(1) The newly re-written Chapter 6 deals with the use of the gravitational lenses of 
nearby stars to get magnified radio pictures of objects emitting electromagnetic 
waves from much beyond the nearby lensing stars. This effect could be used for 
either astrophysical investigations and for SETI. When used for SETI, it origin- 
ates a new kind of SETI search, called *GL-SETI" (an acronym for 


(2) 


(3) 


(4) 


(5) 
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“Gravitational Lensing SETT”), in addition to the two traditional approaches of 
the SETI "targeted search" and “all-sky survey", as described by the SETI 
League President, Richard Factor, in Sections 6.2 and 6.3. His introduction is 
just qualitative, however. A more profound, mathematical investigation of 
GL-SETI reveals the diffficulties of probing this new research field, as shown 
in Section 6.4 by the new equation found by the author to relate the magnifica- 
tion of the lensing star, the distance of the ET transmitter, and the power of the 
ET transmitter. Finally, in Section 6.5 another application of GL-SETI 1s 
provided in case SETV, the Search for Extra-Terrestrial Visitation (within the 
solar system) is proved in the future to be real science, rather than pure science 
fiction. 

In Chapter 7 the first investigation (to the best of our knowledge) is presented 
about the gravitational lenses of the four nearest stars to the Sun in the Galaxy: 
Alpha Centauri A, B, C (Proxima), and Barnard's star. This mathematical 
description is intended to lead to a future, full description of the “radio bridge" 
between each one of these stars and the Sun, obtained by exploiting the gravita- 
tional lenses of all of them. These results show the enormous gains and energy 
savings that would affect the telecommunication link between the Sun and each 
one of these stars, were both gravitational lenses used at the same time. And this 
might indeed be used in the future in case human probes were able to reach, say, 
Alpha Centauri, and needed to keep their radio link with the Earth. 

In Chapter 8 is given the rather difficult mathematical theory of the Solar 
Corona effects on radio waves grazing the surface of the Sun. We start from 
the well-known Baumbach-Allen model of the Corona and then go over to 
finding the actual minimal focal distances by taking into account the frequency 
of the grazing waves. The result is that the action of the Corona counterbalances 
and even wins over the action of gravity by “pushing out" the actual minimal 
focal distance beyond 550 AU. This is “unfortunate” from the point of view of 
planning space missions intended to reach the actual focuses of the gravitational 
lens of the Sun, but is much more realistic than naively hoping for a focus at 
550 AU, just as if there was no Corona around the Sun! 

The mathematical theory of the Corona given in Chapter 8 is then applied in 
Chapter 9 to the very special case of the Cosmic Microwave Background (CM B), 
whose Planck spectrum has its peak frequency at 160.378 GHz. For this fre- 
quency, we show that the Sun's minimal focal distance is 763 AU because of 
the Corona effects, rather than just 550 AU. We also point out that the NASA 
Interstellar Probe (ISP), currently under study at JPL and expected to be 
launched in 2010 in the direction of the incoming interstellar wind, would reach 
763 AU around 2057. ISP could thus prove for the first time the physical exist- 
ence of the Sun's gravity lens if suitably equipped with a photometer or a 
bolometer tuned to 160 GHz. 

Finally, an entirely new possibility, using the Sun's gravitational lens for propel- 
ling a spacecraft over to interstellar distances, is explored in Appendix E. 
Although we had to confine our description to the basic ideas only (i.e., without 
equations), this possibility could one day prove vital to help human expansion 
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into space up to the nearest stars and perhaps beyond. This exploitation of the 

Sun’s gravity lens might possibly be achieved in either of two ways. 

(a) exploiting the gravitational focusing of other stars on synthetic solar sails; or 

(b) placing a solar power station on the opposite side of the Sun at distances 
higher than 550 AU and then moving it slowly toward the Sun. In this case, 
the minimal focal distance of the Sun’s lens would be pushed farther and 
farther out, and so would be the sail located at its minimal focal distance. 
This second technique has one great advantage over the first one: it would 
work in all directions out from the Sun center, thus enabling a really free 
selection of the destination stars. 


In conclusion, this book offers an even more comprehensive vision of the phe- 
nomenon of the Sun’s gravity lens, now extended to the gravitational lenses of the 
nearest four stars in the Galaxy. 

The author is convinced that the new, grand goal of humankind in the new 
millennium will be the exploration of our Galactic neighborhood and its human 
settlement. Hopefully, this book will be of use to future generations of space scientists 
and engineers willing to exploit the Sun’s gravity lens and its unusual properties for 
applications to interstellar flight and to the scientific exploration of the Galaxy. 
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Part I 


Space missions to the Sun’s gravity focus 
(550 to 1,000 AU) 


1 


So much gain at 550 AU 


1.1 INTRODUCTION 


The gravitational focusing effect of the Sun is one of the most amazing discoveries 
produced by the general theory of relativity. The first paper in this field was published 
by Albert Einstein in 1936 [1], but his work was virtually forgotten until 1964, when 
Sydney Liebes of Stanford University [2] gave the mathematical theory of gravita- 
tional focusing by a galaxy located between the Earth and a very distant cosmological 
object, such as a quasar. 

In 1978 the first “twin quasar” image, caused by the gravitational field of an 
intermediate galaxy, was spotted by the British astronomer Dennis Walsh and his 
colleagues. Subsequent discoveries of several more examples of gravitational lenses 
eliminated all doubts about gravitational focusing predicted by general relativity. 

Von Eshleman of Stanford University then went on to apply the theory to the 
case of the Sun in 1979 [3]. His paper for the first time suggested the possibility of 
sending a spacecraft to 550 AU from the Sun to exploit the enormous magnifications 
provided by the gravitational lens of the Sun, particularly at microwave frequencies, 
such as the hydrogen line at 1,420 MHz (21 cm wavelength). This is the frequency that 
all SETI radioastronomers regard as “magic” for interstellar communications, and 
thus the tremendous potential of the gravitational lens of the Sun for getting in touch 
with alien civilizations became obvious. 

The first experimental SETI radioastronomer in history, Frank Drake (Project 
Ozma, 1960), presented a paper on the advantages of using the gravitational lens of 
the Sun for SETI at the Second International Bioastronomy Conference held in 
Hungary in 1987 [4], as did Nathan “Chip” Cohen of Boston University [5]. 
Non-technical descriptions of the topic were also given by them in their popular 
books [6, 7]. 

However, the possibility of planning and funding a space mission to 550 AU to 
exploit the gravitational lens of the Sun immediately proved a difficult task. Space 
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scientists and engineers first turned their attention to this goal at the June 18, 1992, 
Conference on Space Missions and Astrodynamics organized in Turin, Italy, led by the 
author (see Figure 1.1). The relevant Proceedings were published in 1994 in the 
Journal of the British Interplanetary Society [8]. Meanwhile, on May 20, 1993, the 
author also submitted a formal Proposal to the European Space Agency (ESA) to 
fund the space mission design [9]. The optimal direction of space to launch the 
FOCAL spacecraft was also discussed by Jean Heidmann of Paris Meudon Obser- 
vatory and the author [10], but it seemed clear that a demanding space mission like 
this should not be devoted entirely to SETI. Things like the computation of the 
parallaxes of many distant stars in the Galaxy, the detection of gravitational waves 
by virtue of the very long baseline between the spacecraft and the Earth, plus a host of 
other experiments would complement the SETI utilization of this space mission to 
550 AU and beyond. The mission was dubbed “SETISAIL” in earlier papers [11], 
and “FOCAL” in the proposal submitted to ESA in 1993. 


12 THE MINIMAL FOCAL DISTANCE OF 550 AU FOR 
ELECTROMAGNETIC WAVES 


The well-known Schwarzschild solution to the Einstein field equations is the mathe- 
matical foundation upon which the theory of the gravitational lens of the Sun rests. 
From it a long string of formulas can be developed. Since those formulas are derived 
in standard textbooks, we shall simply rewrite without proofs the basic equations 
needed to explain the advantages provided by the gravitational lens of the Sun, 
suggesting the interested reader consult the basic references [8, 12, and 13] for the 
relevant mathematical demonstrations. 

The geometry of the Sun gravitational lens is easily described: incoming electro- 
magnetic waves (arriving, for instance, from the center of the Galaxy) pass outside the 
Sun and pass within a certain distance r of its center. Then the basic result following 
from the Schwarzschild solution shows that the corresponding deflection angle o(r) at 
the distance r from the Sun center is given by 


a(r) I 4GM sy, i 


2 
Figure 1.2 depicts the various parameters. 

The light rays (i.e., electromagnetic waves) cannot pass through the Sun’s interior 
(whereas gravitational waves and neutrinos can), so the largest deflection angle a 
occurs for those rays just grazing the Sun surface (i.e., for r = Fsm). This yields the 
inequality 


(1.1) 


cr 


OF sy) > a(r) (1.2) 


4GM Sun 
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C TSun 


with 


(1.3) 
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Figure 1.1. First conference ever about the FOCAL space mission to 550 AU, held on June 18, 


1992, at the Politecnico di Torino (Turin, Italy). 
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Figure 1.2. Basic geometry of the gravitational lens of the Sun, showing the minimal focal 
length and the FOCAL spacecraft position. 


From the illustration it should be clear that the minimal focal distance d; is related 
to the tangent of the maximum deflection angle by the formula 


" 
tan(a(rsu)) =. (1.4) 
esca] 
Moreover, since the angle a(rs,,) is very small (its actual value is about 1.75 arcsec), 
the above expression may be rewritten by replacing the tangent by the small angle 
itself: 


(rs) ad -Su : (1.5) 


Eliminating the angle o(rs,,) between equations (1.3) and (1.5), and then solving for 
the minimal focal distance dicar, one gets 


2.2 
r r D 
doct 5 Sun = Sun = CV Sun ; (1.6) 
` A(T sun) 4GM sun 4GM sun 


12 
CT Sun 


This basic result may also be rewritten in terms of the Schwarzschild radius 


2GM sun 
F Schwarzschild = ——^ , (1.7) 
yielding 
FS rs rs. 
PES un un un . 1.8 
deest O(rsus) 4GMs, 2r Schwarzschild 
Gr Sun 
Numerically, one finds 
dyocat = 542 AU ~ 550 AU zz: 3.171 light days. (1.9) 


This is the fundamental formula yielding the minimal focal distance of the gravitational 
lens of the Sun—that is, the minimal distance from the Sun’s center that the FOCAL 
spacecraft must reach in order to get magnified radio pictures of whatever lies on the 
other side of the Sun with respect to the spacecraft position. 
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Furthermore, a simple, but very important consequence of the above discussion 
is that all points on the straight line beyond this minimal focal distance are foci too, 
because the light rays passing by the Sun farther than the minimum distance have 
smaller deflection angles and thus come together at an even greater distance from the 
Sun. 

And the very important astronautical consequence of this fact for the FOCAL 
mission is that it is not necessary to stop the spacecraft at 550 AU. It can go on to 
almost any distance beyond and focus as well or better. In fact, the farther it goes 
beyond 550AU the less distorted the collected radio waves by the Sun Corona 
fluctuations. The important problem of Corona fluctuations and related distortions 
is studied in Chapter 8 of this book. 

We would like to add here one more result that is very important because it holds 
well not just for the Sun, but for all stars in general. This we'll do without demon- 
stration; that can be found on p. 55 of [12]. Consider a spherical star with radius f star 
and mass Mstar, which will be called the “focusing star". Suppose also that a light 
source (i.e., another star or an advanced extraterrestrial civilization) is located at the 
distance Deoyrce from it. Then ask: How far is the minimal focal distance dica; on the 
opposite side of the source with respect to the focusing star center? The answer is 
given by the formula 


star . 1 : 10 
4GM star an ( ) 
c D 


d'ocal = 


source 


This is the key to gravitational focusing for a pair of stars, and may well be the key to 
SETI in finding extraterrestrial civilizations. It could also be considered for the 
magnification of a certain source by any star that is perfectly aligned with that source 
and the Earth: the latter would then be in the same situation as the FOCAL 
spacecraft except, of course, it is located much farther out than 550 AU with respect 
to the focusing, intermediate star. Finally, notice that Equation (1.10) reduces 
to Equation (1.6) in the limit Dsource — oo; that is, (1.6) is the special case of (1.10) 
for light rays approaching the focusing star from an infinite distance. 


1.3 THE (ANTENNA) GAIN OF THE GRAVITATIONAL LENS OF 
THE SUN 


Having thus determined the minimal distance of 550 AU that the FOCAL spacecraft 
must reach, one now wonders what's the good of going so far out of the solar 
system—that is, how much focusing of light rays is caused by the gravitational field 
of the Sun. The answer to such a question is provided by the technical notion of 
“antenna gain", which stems from antenna theory. 

A standard formula in antenna theory relates the antenna gain, G,,,,,,,, to the 
antenna effective area, Aeffecrive and to the wavelength A or the frequency v by virtue 
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of the equation (see, e.g., [13], in particular p. 6-117, eq. (6-241)): 
4TA effecti 
= effective 
Gantenna c x27 j (1 l 1) 
Now, assume the antenna is circular with radius r,,,,,,, and assume also a 50% 
efficiency. Then, the antenna effective area is obviously given by 


A physic Tate 
A effective = an = EN > (1 42) 


Substituting this back into (1.11) yields the antenna gain as a function of the antenna 
radius and of the observed frequency 


2.2 050 
G o ATA effective m 27 A physical uM 2n antenna __ 2n l'antenna 2 (1 13) 
antenna —_ X2 S X2 a X2 E c V. 3 
The important point here is that the antenna gain increases with the square of the 
requency, thus favoring observations on frequencies as high as possible. 
quency 8 q g p 
Is anything similar happening for the Sun’s gravitational lens also? Yes is the 
answer, and the “gain” (one maintains this terminology for convenience) of the 
gravitational lens of the Sun can be proved to be 


Goin ET Ar esses (1 . 14) 


or, invoking the expression (1.7) of the Schwarzschild radius 


812GMs,, 1 82°GM sun 
2 " ^ = E -V 


The mathematical proof of equation (1.14) is difficult to achieve. 

The author, unsatisfied with the treatment of this key topic given in [1, 3, and 13], 
turned to three engineers of the engineering school in his home town, Renato Orta, 
Patrizia Savi, and Riccardo Tascone. To his surprise, in a few weeks they provided a 
full proof of not just the Sun gain formula (1.14), but also of the focal distance for 
rays originated from a source at a finite distance, Equation (1.10). Their proof is fully 
described in [12], and is based on the aperture method used to study the propagation 
of electromagnetic waves, rather than on ray optics. 

Using the words of these three authors’ own Abstract, they have “computed the 
radiation pattern of the [spacecraft] Antenna + Sun system, which has an extremely 
high directivity. It has been observed that the focal region of the lens for an incoming 
plane wave is a half line parallel to the propagation direction starting at a point 
[550 AU] whose position is related to the blocking effect of the Sun disk (Figure 1.2). 
Moreover, a characteristic of this thin lens is that its gain, defined as the magnifica- 
tion factor of the antenna gain, is constant along this half line. In particular, for a 
wavelength of 21 cm, this lens gain reaches the value of 57.5 dB. Also, a measure of 
the transversal extent of the focal region has been obtained. The performance of this 
radiation system has been determined by adopting a thin lens model which introduces 
a phase factor depending on the logarithm of the impact parameter of the incident 


Gsun = (1.15) 
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Table 1.1. Table showing the gain of the Sun’s lens alone, the gain of a 12-meter spacecraft 
(S/C) antenna and the combined gain of the Sun-- S/C Antenna system at five selected 
frequencies is important in radioastronomy. (Here, as throughout the book, bold type indicates 
greater importance). 


Line Neutral OH H20 
hydrogen radical 

Frequency v 1,420 MHz| 327 MHz 1.6 GHz 5 GHz 22 GHz 
Wavelength A 21cm 92cm 18cm 6cm 1.35cm 
S/C Antenna Beamwidth 1.231deg | 5.348deg | 1.092deg | 0.350deg | 0.080 deg 
Sun Gain 57.4dB 51.0dB 57.9dB 62.9dB 69.3 dB 
12-meter Antenna S/C Gain 42.0dB 29.3 dB 43.1dB 53.0dB 65.8 dB 
Combined Sun + S/C Gain 99.5 dB 80.3dB 101.0dB | 115.9dB | 135.1 dB 


rays. Then the antenna is considered to be in transmission mode and the radiated 
field is computed by asymptotic evaluation of the radiation integral in the Fresnel 
approximation." 


1.4 THE COMBINED, TOTAL GAIN UPON THE FOCAL SPACECRAFT 


One is now able to compute the Total Gain of the Antenna 4- Sun system, which is 
simply obtained by multiplying Equations (1.13) and (1.15) 


4 2 
167 GM sul Antenna vi 


: (1.16) 


G roial as G su. C Antenna = 7 
Since the total gain increases with the cube of the observed frequency, it favors 
electromagnetic radiation in the microwave region of the spectrum. Table 1.1 shows 
numerical data provided by Equations (1.15) and (1.13) for five selected frequencies: 
the hydrogen line at 1,420 MHz and the four frequencies that the Quasat radio- 
astronomy satellite planned to observe, had it been built jointly by ESA and NASA 
as planned before 1988 [14] (the definition of dB is N dB = 10 Logio(N) = 10 In(N)/ 
In(10)). 


1.5 THE IMAGE SIZE AT THE SPACECRAFT DISTANCE z 


The next important notion to understand is the size of the image of an infinitely 
distant object created by the Sun lens at the current spacecraft distance z from the Sun 
(z > 550 AU). We may define such an image size as the distance from the focal axis 
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Table 1.2. Table showing image sizes for a 12-meter antenna, located at distances of 550 AU, 
800 AU, and 1,000 AU from the Sun, for the five selected frequencies. 


Line Neutral OH H20 
hydrogen radical 

Frequency v 1,420 MHz, 327 MHz 1.6 GHz 5 GHz 22 GHz 

Wavelength A 21cm 92cm 18cm 6cm 1.35cm 

Image size (down 6dB) 2.498km | 10.847km | 2.217km | 0.709km | 0.161 km 

at 550 AU 

Image size (down 6dB) 3.033km | 13.169km | 2.691 km | 0.861km | 0.196km 

at 800 AU 

Image size (down 6dB) 3.391 km | 14.724km | 3.009km | 0.963km | 0.219 km 

at 1,000 AU 


(i.e., from the spacecraft straight trajectory) at which the gain is down 6dB. The 
formula for this (proven in [8]) is 


a i pa dE ur ME (1.17) 
2T Schwarzschild 20? GM sun 22? GM sy, V 

Thus, the image size increases with spacecraft distance z from the Sun. Table 1.2 
provides a quantitative feeling of how the image size changes with the spacecraft 
distance from the Sun. 

Itis clear that these image size values are very small compared with the spacecraft 
distance from the Earth. This means that if we want to observe a certain point-source 
in the sky, the alignment between this source, the Sun, and the spacecraft position 
must be extremely precise. In fact, the spacecraft tracking must exceed by far what we 
are able to do within the solar system today. However, this is not true if the source we 
want to observe is the center of the Galaxy, which is a very broad source: slight 
changes in the spacecraft trajectory (say, in a spreading spiral shape as described in 
Appendix D) would enable us to gradually see much of the Galactic center at the huge 
resolution provided by the gravitational lens of the Sun. 


1.6 REQUIREMENTS ON THE IMAGE SIZE AND ANTENNA 
BEAMWIDTH AT THE SPACECRAFT DISTANCE z 


There are two “geometrical” requirements that must be fulfilled in order that the 
combined lens system Sun + FOCAL spacecraft antenna can work at best: 


(1) Size requirement: the full antenna dish of the FOCAL spacecraft must fall well 
inside the cylindrical region centered along the focal axis and having radius equal 
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to reag. That is, the spacecraft feed—dish radius must be considerably smaller than 
'6dB 


MT cf (1.18) 


T Antenna K "dB = 
°J/G M sun GM Sun V 


(2) Angle requirement: the impact-radius circle around the Sun within which elec- 
tromagnetic waves are focused towards the FOCAL spacecraft must fall well 
within the antenna beamwidth of the FOCAL spacecraft. In slightly more 
technical terms, the Half-Power Beam Width (HPBW, the angular width of 
the main lobe of the spacecraft antenna at the half-power level) should be 
considerably greater than the angle subtended at the spacecraft distance by twice 
the incident ray impact radius at the Sun 

8GM sy, 


HPBW > 2a(r) = —5 


(1.19) 


c 
Tables 1.3 and 1.4 show that both these conditions are fulfilled at the three FOCAL 
distances from the Sun for the five selected frequencies, respectively. 


r 


1.7 ANGULAR RESOLUTION AT THE SPACECRAFT DISTANCE z 


The notion of angular resolution of the Sun lens is relevant to the discussion. Angular 
resolution is simply defined as the ratio of the image size (at the spacecraft distance z 
from the Sun) to that distance z. From Equation (1.17), 
2 
'6dB E 1 
Freso ution = = : 1.20 
solut (z) z 242 GM sn vzv ( ) 


Clearly the angular resolution also depends on the spacecraft distance z from the Sun, 


Table 1.3. Table showing image sizes vs. the antenna radius for a 12-meter antenna located at 
various distances from the Sun for the five selected frequencies. 


Line Neutral OH HO 
hydrogen radical 
Frequency v 1,420 MHz| 327 MHz 1.6 GHz 5GHz 22 GHz 
Wavelength A 21cm 92cm 18cm 6cm 1.35cm 
Image size at 550 AU 2.498km | 10.85km 2.22 km 0.71 km 0.16 km 
vs. Antenna Radius 6m 6m 6m 6m 6m 
Image size at 800 AU 3.03 km 13.17 km 2.69 km 0.86 km 0.20 km 
vs. Antenna Radius 6m 6m 6m 6m 6m 
Image size at 1,000 AU 3.39 km 14.72 km 3.01 km 0.96 km 0.22 km 
vs. Antenna Radius 6m 6m 6m 6m 6m 


12. So much gain at 550 AU 


[Ch. 1 


Table 1.4. Table showing HPBW vs. aspect angle of the Sun for a 12-meter antenna located at 
various distances from the Sun for the five selected frequencies. 


Line Neutral OH H20 
hydrogen radical 
Frequency v 1,420 MHz, 327 MHz 1.6 GHz 5 GHz 22 GHz 
Wavelength A 21cm 92cm 18cm 6cm 1.35cm 
HPBW at 550 AU vs. 2a 1.23154? | 5.34798" 1.09299? | 0.34976? | 0.07949° 
> > > > > 
1.5 x 1077°] 1.5 x 1077° | 1.5 x 1077 | 1.5 x 1077? 1.5 x 1077? 
HPBW at 800 AU vs. 2a 1.23154° | 5.34798° 1.09299° | 0.34976° | 0.07949° 
> > > > > 
1.5 x 1077°] 1.5 x 107^ | 1.5 x 1077° | 1.5 x 1077? 1.5 x 1077? 
HPBW at 1,000 AU vs. 2a 1.23154° | 5.34798° 1.09299° | 0.34976° | 0.07949° 
> > > > > 
1.5 x 1077°] 1.5 x 107^ | 1.5 x 1077° | 1.5 x 1077? 1.5 x 1077? 


and it actually improves (i.e., it gets smaller) as long as the distance increases beyond 


550 AU. 


Table 1.5 gives angular resolutions for the same three distances at the same five 
frequencies. Let us take a moment to ponder over these numbers. The best angular 
resolutions achieved so far, in visible light, were obtained by the European astro- 
metric satellite Hipparcos, launched in 1989, and dismissed from service in 1993. 
Though the apogee kick motor of Hipparcos didn’t fire, forcing technicians to take 


Table 1.5. Table showing angular resolution for three spacecraft distances (550 AU, 800 AU, 
and 1,000 AU), at the five selected frequencies. 


Line Neutral OH H20 
hydrogen radical 

Frequency v 1,420 MHz| 327 MHz 1.6 GHz 5 GHz 22 GHz 
Wavelength A 21cm 92cm 18cm 6cm 1.35cm 
Angular resolution at 6.3458x | 2.7557 x 5.6319 x 1.8022x | 4.0959 x 
550 AU S/C distance 10-9 arcsec | 1075 arcsec | 1076 arcsec | 1076 arcsec|10~7 arcsec 
Angular resolution at 5.2267 x | 2.2697 x 4.6387 x 1.4844 x | 3.3736 x 
800 AU S/C distance 107$ arcsec | 10~> arcsec | 107 arcsec | 10~° arcsec |1077 arcsec 
Angular resolution at 4.6749 x | 2.0301 x 4.1490 x 1.3277 x | 3.0174 x 
1000 AU S/C distance 1076 arcsec | 10? arcsec | 107 arcsec | 10~° arcsec | 1077 arcsec 
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Table 1.6. Table showing the spatial resolutions for astronomical objects at selected distances 
from the Sun for a 12-meter spacecraft antenna. 


Line Neutral OH H20 
hydrogen radical 
Frequency v 1,420 MHz| 327 MHz 1.6 GHz 5 GHz 22 GHz 
Wavelength A 21cm 92cm 18cm 6cm 1.35cm 
Resolution at 145km 632km 129km 41 km 9 km 
0.5 It-yr (Oort Cloud) 
Resolution at 1,248km | 5,422km 1,108 km 355km 81 km 
4.29 It-yr (x Centauri) 
Resolution at 9.576km | 41,583km | 8,499km | 2,719km | 618km 
10 pe = 32.6 It-yr 
Resolution at 9,575km /|415,833km | 84,986km | 2,719km | 6,180km 
100 pc = 326 lt-yr 
Resolution at 957,58 4,158,330 | 849,861 271,955 61,808 
1 kpe = 3,260 It-yr km km km km km 
0.006 0.028 0.005 0.001 0.0004 
AU AU AU AU AU 
Resolution at 9,575,870 | 41,583,000 | 8,498,610 | 2,719,550 | 618,082 
10 kpe = 32,600 It-yr km km km km km 
(Galactic Center) = = = = = 
0.06401 0.27797 0.05681 0.01818 0.00413 
AU AU AU AU AU 
Resolution at 4.78794 2.07917 4.2493 1.3597 3.0903 
50kpc = 160,000 It-yr x x x x x 
(Magellanic Clouds) 107 km 108 km 107 km 107 km 105 km 
0.32006 1.38984 0.28405 0.0909 0.02066 
AU AU AU AU AU 
Resolution at 5.82123 2.527788 5.16631 1.65322 | 3.75732 
613 kpc = 2 Mit-yr x x x x x 
(Andromeda Galaxy M31) 108 km 10? km 108 km 108 km 107 km 
3.89125 16.8978 3.45349 1.10512 | 0.25116 
AU AU AU AU AU 
Resolution at 1.74636 7.5836 1.5499 4.95968 1.1272 
18,406 pc = 60 Mit-yr x x x x x 
(“Jet” Galaxy M87 in Virgo) 10!°km 107? km 107? km 107? km 10? km 
116.738 506.934 103.605 33.1535 | 7.53488 
AU AU AU AU AU 
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Table 1.6 (cont.) 


Line Neutral OH H20 
hydrogen radical 

Resolution at 2.91059 1.26393 2.58316 8.2661 1.8786 

3.07 Mkpc = 10 billion It-yr x x x x x 

(radius of the Universe) 10!? km 105 km 10? km 10!! km 10!! km 


19,456 84,489 17,267 5525.58 1255.81 
AU AU AU AU AU 


0.30765 1.33598 0.27304 0.08737 | 0.01986 
It-yr It-yr It-yr It-yr It-yr 


the software originally written for a circular geostationary orbit and re-write it for a 
highly elliptical orbit, the Hipparcos mission has proven a success. The resolutions 
achieved by Hipparcos are at a level of 2 milliseconds of arc precision. Checking this 
figure against the above table, one can see that the gravitational lens of the Sun plus a 
(modest) 12-meter antenna would improve the angular resolution by about three 
orders of magnitude (at radio frequencies). 


18 SPATIAL RESOLUTION AT SPACECRAFT DISTANCE z 


Finally, let us turn to the spatial resolution, simply called the resolution hereafter, of 
an astronomical object we want to examine with the help of the gravitational lens of 
the Sun. It is defined by 


c 1 
Rodject Tm Asun—Object resolution = sun. Object In? /GMs,, Vw 2 


Again, beyond 550 AU the resolution improves (i.e., the angle gets smaller) slowly 
with increasing spacecraft distance from the Sun. Table 1.6 shows the spatial resolu- 
tions for a very wide range of distances, from the Oort Cloud to cosmological objects 
like quasars. 


(1.21) 
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2 


Scientific investigations along the way to 
550 AU 


2.1 INTRODUCTION 


Completely aside from the investigations using the gravitational focusing of the Sun, 
there are a great many scientific investigations that could be carried out by the 
FOCAL mission on the basis of being a deep space probe. The innumerable scientific 
advantages of such a deep space probe have already been pointed out by the TAU 
deep space mission proposed by JPL in the 1980s. TAU stands for “one thousand 
astronomical units,” and the seminal paper, titled “Preliminary Scientific Rationale 
for a Voyage to a Thousand Astronomical Units” was compiled by Maria Ines 
Etchegaray in JPL Publication 87-17 (May 15, 1987). This chapter, as well as the 
author’s proposal to ESA for the FOCAL space mission, follows that publication 
closely. 

A 1 MW nuclear-powered electric propulsion (NEP) system forms the basis for 
achieving the high velocities required. A solar system escape velocity of 106 km/s is 
needed to propel the TAU vehicle to 1,000 AU in 50 years. The NEP system must 
accelerate the vehicle for about 10 years before this velocity is attained because of the 
extremely low thrust of the xenon-fueled ion engines. At the end of the thrusting 
phase the NEP system is jettisoned to allow the TAU spacecraft and science experi- 
ments to coast out to 1,000 AU. 

Aside from the new propulsion system, an important technology proposed for 
TAU is the advanced optical communication system for transmitting science data to 
Earth. A l-meter optical telescope combined with a 10W laser transponder could 
transmit 20 kbps from 1,000 AU to a 10-meter Earth orbit-based telescope. 

TAU could provide astrometrists with a 1,000 AU baseline, a unique opportunity 
for making parallax measurements of stars in a volume of space 10° times what is 
available from Earth orbit, covering the full range of the Galaxy and the Magellanic 
Clouds. Depending on the exact location of the heliopause and the progress of the 
Voyager spacecraft, TAU might permit the first in situ measurements of the plasma 
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environment across the heliosphere and into the tenuous interstellar medium, 
sampling the galactic magnetic field, energetic particles, gas, dust, and plasma 
environment. 

The parallactic measurements would lead to improved models of astrophysical 
phenomena and would combine with Earth-based and Earth-orbiting astronomical 
measurements to provide more accurate measurements of the distances to objects of 
interest for proper data reduction. 

An internal JPL/Caltech TAU “thinkshop” was held September 29, 1986, at the 
Jet Propulsion Laboratory as a kickoff meeting for developing the scientific rationale 
of this type of mission. Following the thinkshop, a series of semi-weekly science 
presentations were made to the TAU study team covering all areas of science that 
would benefit from this mission. The proposed experiments were evaluated for 
scientific worth, feasibility, and uniqueness to a TAU mission. Much more science 
could be accomplished than we list in this chapter; we list only research that is unique 
to the various characteristics provided by this type of mission. 


2.2 VISIBLE AND INFRARED STELLAR PARALLAXES 


A FOCAL deep space mission (or equivalently, a TAU deep space mission) has 
special significance to optical astronomy. Given our current 2 AU baseline to calcu- 
late trigonometric parallax, we can accurately measure distances no farther than 
about 100 pc. FOCAL could, by virtue of its 500 AU to 800 AU baseline, expand 
the measurement of distances out to perhaps 30 kpc or 40 kpc, which for the first time 
brings the entire Galaxy to the reach of our astronomical caliper. This expanded scale 
would enable a number of exciting astrophysical studies heretofore impossible. The 
astrometric capability of FOCAL is assumed to have a 10% accuracy in measuring 
distance and a 0.5-milliarcsecond star position accuracy. 

In addition to the wealth of astrophysical science made possible on FOCAL, this 
new distance scale would have a profound impact on science from past and future 
astronomical observatories. Several astronomical projects have flown or are being 
developed or contemplated including /RAS, Hubble Space Telescope (HST), SIRTF, 
AXAF, LDR, GRO, and several explorers including COBE, FUSE, EUVE, and 
QUASAT. (We won't explain each acronym since the interested reader can find them 
at the relevant Wikipedia sites.) All of these missions, several of which exploit new 
wavelength regimes, require accurate distances from optical astronomy in order to 
fully realize the potential of their measurements. FOCAL could provide these 
distances across the Galaxy. 


2.2.1 Uncertainty in the expansion rate of the Universe 
The period-luminosity (PL) relation 


Since 1960 the estimate of the expansion rate of the Universe, called the Hubble 
constant, has varied between 50 km/s and 100 km/s per 100 kpc. The estimate of the 
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Hubble constant is based upon our understanding of the astronomical distance scale, 
which is based upon the period-luminosity (PL) relation of variable stars such as the 
Cepheids, RR Lyraes, and Miras. FOCAL would permit a direct measurement of the 
distance to these stars. At present the use of photometric parallaxes requires assump- 
tions of the level of local extinction to be made to calculate both the distance and the 
absolute luminosity of a star. A current method of calibrating the PL relation is to 
obtain distances to nearby star clusters by trigonometric parallax; then match the 
main sequence of more distant clusters that contain Cepheids to infer distances to 
them. This is called Zero Age Main Sequence (ZAMS) fitting. In this way the PL 
relation for Cepheids can be calibrated. The Cepheids can then be used to calibrate 
the Tully—Fisher (TF) relation, which relates the speed of rotation (from the width of 
the 21 cm emission line of neutral atomic hydrogen) with the absolute magnitude of a 
galaxy. The TF relation enables the measurement of distance to very distant galaxies 
and eventually the determination of the Hubble constant. FOCAL could remove the 
necessity for the ZAMS fit. 

FOCAL could determine accurate parallax distances to intrinsically variable 
stars within our Galaxy (e.g., Cepheids, RR Lyrae, and Miras). It would be possible 
to select objects with varying chemical composition to search for other parameters 
that may be involved in the period-luminosity relation such as chemical composition, 
or some other higher order effect. 


2.3.2 Age of the Galaxy 
Ages of the globular clusters 


FOCAL could take the parallax of a statistically significant number of globular 
cluster stars. Having these “exact”, trigonometrically derived distances, one could 
then directly fit the theoretical isochrones for the evolution of the stars to the main 
sequence of the globular clusters that we see. The age to be determined is the time the 
star takes to consume its core hydrogen. The observation is to determine the lumin- 
osity and mass of stars that have just completed their core hydrogen burning stage. 
Knowing the age of the oldest globular cluster would place a lower limit on the age of 
the Universe. 


2.2.3 Galactic structure 
The gravitational mass of the Galaxy 


FOCAL could map the rotation curve of the Galaxy. A mass model derived from this 
study could be used to refine theories of the formation of the Galaxy. The present 
method of determining the mass of the Galaxy is to do photometric parallaxes on 
A-class stars. However, this method contains large errors provided by assumptions of 
the interstellar extinction, which would not enter into trigonometric parallax meas- 
urements such as FOCAL would provide. Since FOCAL could measure the distances 
directly, it could look at late B-class or early A-class type stars that have nearly 
circular orbits and are at low galactic inclinations. These would be the best *'test 
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particles". The measured distances would then be combined with Earth-based 
measurements of the stars’ velocities. With a calculation of the velocity dispersion 
and distance, one could determine the galactic mass as a function of radius. 


Dynamic temperature of the disk and halo of the Galaxy 


FOCAL could measure the parallax distance to K-class giant stars, which are well 
distributed throughout the Galaxy. The ground-based measurements of the velocity 
dispersion of these stars with the FOCAL-measured distances would give informa- 
tion on the temperature of the Galaxy as a function of Galactic radius. A measure of 
the dynamical temperature would provide a better understanding of the structure and 
stability of the disk and the structure of the halo of our Galaxy. Present Earth-based 
methods rely on photometric parallaxes of K giants; however, these stars lie on a 
steeply sloping branch of the HR diagram, and thus the measure is unreliable. 
FOCAL would provide a much more accurate measure of the distances. The 50-year 
span of the FOCAL mission would also provide very accurate information on the 
proper motion of these K giant stars to complement Earth-based studies, and thus 
one could obtain all three components of the velocity dispersion relation [1]. 


Distance to the Galactic center 


FOCAL would measure the visual and IR parallax distance to M-giant stars with as 
small an impact parameter as possible, but yet not located so close to the center of the 
Galaxy that the stars have the highest extinction rates. M giants are concentrated 
towards the center of the Galaxy. IR detectors in the focal plane of the telescope 
could permit the parallactic measurements to be made for those stars with the 
smallest impact parameters where the extinction in the visible is highest (up to 20 
visible magnitudes). 

The present day method measures distances to RR Lyrae variable stars by the use 
of the PL curve. RR Lyrae are not strongly concentrated towards the center of the 
Galaxy as are the M-class giant stars [1]. 


2.2.4 Stellar evolution 
Early stellar evolution and resolution of cloud complexes 


Improvement on the present understanding of early stages of stellar evolution could 
be provided by measuring the visible and IR parallaxes of stars in molecular cloud 
complexes where stars are born and in stellar associations where they have been for a 
while. FOCAL could provide distances to these objects free of extinction errors. 
Using an infrared array in the focal plane of the detector, FOCAL would be able 
to resolve a cloud complex along the line of sight, and thus model the three-dimen- 
sional structure of a star-forming region. A large sample of cloud complexes may be 
found at about | kpc, with Orion even closer. FOCAL’s accuracy would be sufficient 
to resolve cloud complexes in depth. Cloud complexes are a few parsecs in size and 
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thus a 1 pc resolution at 1 kpc distance would be required. With an accuracy of 10%, 
this comes to a measurement accuracy of one part in ten [1]. 


The initial mass function 


FOCAL would help to determine how the masses of stars are distributed as they are 
born, looking at stellar masses from 0.1 solar mass to 100 solar masses. Is this 
function broad, narrow or bimodal? With FOCAL taking their parallax distances, 
differentiation between cluster stars and background stars that do not belong to the 
cluster is possible [1]. 


Binary star evolution 


Determination of the parallax distance to binary stars is another project FOCAL 
could accomplish. Presently photometric parallaxes are used to determine the dis- 
tances of binary stars. This method, however, must assume that the star is a normal 
star, not taking into account possible mass transfer between the two stars. The study 
of binary stars has evolved late in stellar evolution theory. Observational constraints 
to study these objects are badly needed [1]. 


Late stages of stellar evolution 


FOCAL could aid the study of how stars of different masses terminate their stages of 
nuclear burning. For example, Wolf-Rayet stars have some kind of high-mass 
termination point while planetary nebulae have some kind of low-mass termination 
point. One cannot be certain of these points because, for example, the planetary 
nebula distance scale is uncertain by a factor of 2. Accurate distances would help 
greatly in studying these late stages, and FOCAL could provide them for a much 
larger sample than is currently available [1]. 


Study of peculiar objects 


a. Carbon stars 


An IR detector in the focal plane of FOCAL’s telescope would permit measurement 
of the parallax distances to carbon stars. These stars, though invisible to FOCAL in 
the optical range, are bright in the red wavelengths [2]. 


b. Young protostars 


At the moment only estimates are available of the distances to these objects. 
Parallactic distance measurements by FOCAL would permit a more accurate deter- 
mination of their luminosity and thus of their age. The concern regarding these 
objects is to determine if they have completed their assemblage of mass or if they 
are still accreting material to build their final mass [3]. 
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2.2.5 Targets of opportunity 


As other Earth-based and Earth-orbiting astronomical observatories come to life, 
many new objects will be discovered in our Galaxy and in other galaxies. Over the life 
of FOCAL there would be requests for accurate distance determination to these 
objects, as well as morphological studies of objects (i.e., cloud complexes), which 
would be permitted by the large 500 AU to 800 AU baseline. Below is a list of 
presently known objects for which distance knowledge is needed. Many more objects 
would be expected to be added to this list over the lifetime of FOCAL. 


Objects with unknown distance 
O-B associations 
Regions of high polarization (filamentary) 
Nuclei of planetary nebulae 
Nova during observation 
Nova remnants 
Supernovae 


Pulsars 


Open clusters, young and very old 
Local Group—dwarf galaxies 
Local Group—M31 bright members 
M33 
M81 
S Doradus—LMC 
41 Tucanae—LMC 
Supernova remnants 
Intergalactic objects in LMC and SMC 
Infrared objects discovered by IRAS, SIRTF, LDR 
New interesting objects identified by HST, AXAF, LDR, GRO. 


2.3 ASTROPHYSICS, ASTRONOMY, AND COSMOLOGY 


2.3.1 Interstellar gases 


It is believed that the solar system may be on the edge of a tenuous cloud of 
interstellar matter [4]. FOCAL could study and characterize the properties of the 
interstellar cloud through which the solar system is traversing. In particular, it could 
characterize the composition, kinetic energy, and spectra of the cloud’s particles and 
gases. 


Cosmic abundance of hydrogen 


FOCAL would be able to determine the number density of hydrogen and helium with 
heliocentric distance. Since the Lyman-alpha background from the star field is 
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negligible, the backscatter from the solar emission of Lyman-alpha can be used to 
determine the cosmic abundance of hydrogen inside the heliosphere and in the 
interstellar medium. A 30% loss of the interstellar influx of atomic hydrogen is 
predicted to occur at the heliopause. This model is used to explain the discrepancy 
between the solar system ratio of H/He of 7/1 compared with the cosmic abundance 
of 12/1. The heliopause is transparent to helium. A measure of the radial dependence 
of the number density, and especially its variation across the heliopause transition 
region, is a fundamental measure to define the interaction at this boundary [5, 6]. 


Abundance and distribution of He)| He*, D/H, and Li®|Li’ 


Knowing the elemental ratios of He?/He*, D/H, and Li°/Li’ would shed light on the 
development of nuclear synthesis in cosmology and the big bang. The Lif and Li’ 
lines are too close together to resolve with presently available spectrometers. A 
neutral or ion mass spectrometer might be able to provide the in situ measurements 
needed to determine the ratio of these elements in the solar system, across the 
heliopause, and into the interstellar medium [7]. 


Abundance and distribution of H, He, C, N, and O 


FOCAL could determine, in situ, the cosmic abundances of these elements within the 
heliosphere with radial distance from the Sun across the heliopause transition zone, 
and also in the very local interstellar medium. These particles are especially interest- 
ing in helping to define the interactions involved in these regions because of their low 
ionization potential. The interaction process between the solar environment and the 
local interstellar medium is of broader interest than just for solar system studies, since 
similar interactions may be found in other star systems as well as other astrophysical 
conditions such as stellar expansion [7, 8]. A complement of instruments to accom- 
plish this task would include a UV photometer, a neutral particle detector (like the 
Ulysses MPI), and an ion particle detector [7]. 


Radio science—V LBI studies of interstellar scintillation 


The angular resolution that can be obtained with VLBI is proportional to the baseline 
length in wavelengths. However, a fundamental limit to the angular resolution 
obtainable is the scattering size of a point source. Density fluctuations in the inter- 
stellar medium broaden the apparent size of background sources through small-angle 
diffraction and refraction. By measuring the effect of interstellar scintillation we can 
determine the turbulence properties of the interstellar medium along different lines of 
sight. 

During the first part of the FOCAL cruise, at small heliocentric distances, pulsars 
could be used as point sources to observe the effect of interstellar medium scintilla- 
tions on the propagation of the pulsar signals. This would permit determination of 
the scale size of the turbulence in the interstellar medium, as well as testing present 
models of this turbulence. Earth-based studies have indicated that the turbulence 
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affecting radio signals has scale lengths much larger than an Earth diameter, requir- 
ing interplanetary baselines for a detailed study of the power spectrum. There is a 
frequency dependence to the scattering properties of the interstellar turbulence. Thus, 
sampling at a range of frequencies (10 kHz—22 GHz) could be used to distinguish the 
effects of interstellar scintillation from those of the background source. This study 
would aid in the development of future space-based VLBI systems [9, 10]. In addition, 
we could directly measure the sizes of the radio-emitting regions in pulsars as the 
baseline increases. 

The VLBI system proposed would consist of a 5-meter pointable radio antenna 
on the FOCAL spacecraft and a large Earth-based antenna. This configuration 
would provide a VLBI system with a baseline expanding out to 1,000 AU. There 
are two objectives to this investigation: the study of interstellar scintillation and the 
study of the structure of the pulsars themselves [11]. 


2.3.2 Astronomy 
Radio science—V LBI studies of very compact radio sources 


As the baseline increases the source regions within pulsars would be resolved, the 
signal would no longer have the coherence of a point source and thus would not be 
useful to probe the interstellar medium. It is at this point in the mission that the 
source region itself might be studied. Resolution of the radio source would help define 
the size of the source region and help determine, for example, the height above the 
surface of the neutron star where the emissions are originating. This would help 
constrain present models of the pulsar radio-emitting process. 

At the highest possible frequencies (i.e., 22 GHz), the antenna could be used to 
study the structure of extragalactic radio sources, some of which are small enough to 
be unresolved at high frequencies on Earth-length baselines [11]. 


Low-frequency radio astronomy 


A long wire dipole antenna would permit a study of very low-frequency (10 kHz- 
100 kHz) radio emissions. Such emissions cannot be observed from the near-Earth 
environment due to the extended ionosphere and solar wind. Likely sources are 
galactic supernova remnants, pulsars, and burst emissions from the outer planets 
and heliopause. The range of frequencies to be sampled is dependent on the length of 
the antenna. Preferably, the antenna would be no shorter than 1/2 of the longest 
wavelength to be sampled, although a less optimal size might be usable. Receivers for 
low frequencies are simple, reliable, and inexpensive [11]. 


Gamma-ray burst timing and positioning 


FOCAL could determine the location of gamma-ray sources. A FOCAL baseline 
would permit precision calculations of the time differential of the signal between 
FOCAL and Earth. This method of observation would collapse the positioning 
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uncertainty box in one direction and would reduce the optical source hunt to a line 
scan problem [12]. 


Gravitational focusing—quasar studies 


Among the projects FOCAL would be able to accomplish are the following [13]: 


(a) Test the hypothesis that high-amplitude events are caused by gravitational 
focusing by individual stars in an intervening galaxy. 

(b) Determine the size of the region responsible for the optical continuum emission 
of quasars by observing spatial luminosity differences during high-amplification 
events (HAE). 

(c) Observe brightness variations in quasars due to the transverse motion of the 
focusing star (and the intervening galaxy) with respect to the background 
quasar. 

(d) Determine the number of bodies causing the gravitational focusing of observable 
quasars. A large sampling of quasars is required to do this study. 


2.3.3 Cosmology 
Gravitational wave detection 


Using FOCAL and Earth as end masses of an electromagnetically tracked free-mass 
gravitational wave detector [14], a stochastic background of primordial gravitational 
waves created by very early cosmological processes or by the big bang itself could be 
detected with a sensitivity up to six orders of magnitude better than that available by 
other means. The wavelengths to be probed lie between 100 and 10° s. The preferred 
tracking system for such an experiment is a laser transponder on board the space- 
craft, but a high-frequency radio system would still give an important experiment. 
The detection of a gravitational wave background would probe the very earliest era of 
the evolution of the Universe and would represent a cosmological observation as 
important as or more important than the discovery of the microwave background or 
of the cosmic redshift [14-17]. 


Spatial variations of G 


Tracking of the FOCAL spacecraft provides a means to test the theory that there may 
be possible variations to the Newtonian inverse-square law of gravitation. The 
experiment would test the possibility that the Newtonian laws of motion would break 
down in the limit of small accelerations, an idea that has been suggested as an 
alternative explanation to the hidden mass theorem for explaining galactic dynamics. 
The breakdown of the inverse-square law would manifest itself as a special depen- 
dence in the effective gravitational constant. 


„N 2n 
Geffective =G [ +A (=) | (2.1) 


ro 
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where r is the distance at which the gravitational acceleration is equal to the typical 
galactic acceleration and A and n are determined constants. 

A spacecraft at 1,000 AU would have a small enough acceleration about the Sun 
to test this theory: with present day tracking capabilities, the power law index could 
be limited to n > 4.3. Planetary-scale baseline probes give only n > 1 [18-21]. 


IR background 


A simple IR experiment at the range of 1 micron-30 microns could answer very 
important cosmological questions such as: Is there a 10-micron background from 
external galaxies or quasars? Is there a 2-micron background? [2]. 


2.3.4 Solar system studies 
Zodiacal light 


The Helios zodiacal light experiment observed the zodiacal light intensity to vary as 
r 3. If one assumes constant albedo and grain-size distributions, then the number 
density of dust varies with distance as r^ !? [22, 23]. It is still to be determined if either 
of these two parameters vary with heliocentric distance [24]. The zodiacal light 
experiment on Pioneer 10/11 measured a brightness gradient of approximately 
r 23 from 1 AU to 3.5 AU and no detectable signal above the starlight background 
beyond 4 AU [25]. Thus, the effect of the zodiacal light should be negligible beyond 
Jupiter's orbit, and faint light observations in IR can be done much better than 
from Earth orbit [26]. Thermal emission from interplanetary dust dominates the 
10-micron, 25-micron, and 60-micron background in IRAS data [27]. 


Planetary system 


As FOCAL leaves the solar system, it could study the zodiacal light from a distance, 
both in the visible as well as at IR wavelengths. The study of what a “solar system 
dust cloud" looks like from a distance could be used to correlate with detections of 
other dust clouds, such as those surrounding Vega and Beta Pictoris, which have 
recently been made [26]. 


Determination of the total solar system mass 


By the time the spacecraft reaches 800 AU a substantial amount of the mass of the 
inner Oort Cloud would be inside the orbit of FOCAL. A more accurate determina- 
tion of the mass of the solar system than has been done to date could then be done 
[28]. 


2.4 SPACE PLASMA PHYSICS 


The heliosphere can be described as a huge bubble in the interstellar gas, created by 
the radial supersonic outflow of magnetized plasma from the Sun (the solar wind) 
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and confined by the magnetic and particle environment of the local interstellar 
medium. The boundary between the region of solar wind dominance and the inter- 
stellar medium is called the heliopause. The shape of the heliopause and the structure 
of this boundary are a function of the magnetic, dynamic, and thermal pressures of 
the interstellar medium, as well as the particle composition in this region, and their 
interaction with the very turbulent local magnetic environment. The boundary’s 
characteristics (1.e., dynamic and magnetic structure as well as location) are expected 
to differ for each particle species. A probable model for the shape of the heliosphere 
was extrapolated from our present understanding of the behavior of collisionless 
plasmas and from our present knowledge of the heliosphere. According to this model 
the Pioneer and Voyager spacecraft have so far probed only the inner heliosphere— 
about 20% of the radial dimension of the heliosphere [3]. The radial dimension has a 
nominal value of about 100 AU, but estimates range from 50 AU to 100 AU. FOCAL 
would be the first opportunity for a full complement of instruments with the proper 
range of sensitivity to make a cross-sectional cut of our heliosphere and sample the 
interaction region between the interstellar medium and the heliosphere, providing us 
with a heliospheric model to be used as a basis for understanding other star systems 
[29]. 


2.4.1 Dust 
Solar system 


FOCAL would be able to determine the distribution of dust within the solar system, 
thus permitting us to study the effects of gravitational focusing, mass and composi- 
tion of the dust, and its orbital characteristics, such as direction (direct vs. retrograde) 
and ellipticity of the orbit as well as the mass, velocity, energy, and composition of 
these particles. The mass and velocity would allow us to define the population of dust 
and the orbit of these particles in the solar system. Determination of the particle 
orbits is essential in distinguishing the source of the particles and in projecting the 
three-dimensional distribution. The velocity (speed and direction) of a particle is the 
discriminator between interstellar grains and solar system-source particles. 


Heliopause 


The energy and the density distribution of dust across the transition zone defined as 
the heliopause could be characterized by measurements taken by FOCAL. It would 
also be able to determine mass, energy, and chemical composition as well as the 
kinematics of particle behavior, charge exchange, and wave-particle interactions in 
this turbulent region. 


Interstellar medium 


Instruments on FOCAL could be used to determine mass, energy, and chemical 
composition of the dust population as well as the kinematics of particle behavior 
of dust in the interstellar medium. Grains are expected to be on the order of 10-6 g to 
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107" g. Dust instruments presently available, such as those used on Galileo and the 
Halley missions, have the capability to determine mass and velocity (speed and 
direction) as well as particle composition [26]. 


2.4.2. Plasma and energetic particle distributions 
Heliosphere 
A FOCAL mission would be able to 


(1) determine the composition of, and characterize the energy spectrum and 
distribution of, low-energy particles in the outer reaches of the heliosphere not 
yet visited by other spacecraft; 

(2) determine regions of attenuation and energization of these particles; 

(3) characterize the wave-particle interactions of plasmas in the turbulent regions of 
the heliosphere, especially those regions dominated by inner heliospheric shocks 
and the heliopause boundary. 


Interstellar medium 


Measurements taken on FOCAL would help determine the “original” energy 
distribution and composition of particles of interstellar medium origin prior to the 
energization and/or attenuation caused by wave-particle interactions in their traverse 
through the heliopause. A definition of the particle domain in the interstellar medium 
would lead to an understanding of the interaction of our star system with the Galactic 
environment, and would help constrain models of the interstellar medium with other 
astrophysical conditions (1.e., star systems and jets [30]). 


2.4.3 Low-energy cosmic rays 


Projects on cosmic rays include attempts to 


(1) determine the origin, energy spectrum, and mass of cosmic rays; 

(2) characterize the energy spectrum and distribution of low-energy cosmic rays; 

(3) characterize the interaction with, and attenuation or energization of, low-energy 
cosmic rays at the heliopause; 

(4) characterize the energy spectrum across the boundary; and 

(5) differentiate between solar and extra solar system sources of cosmic rays [30]. 


2.4.4 Magnetic field morphology 
Heliosphere| Heliopause 


Determining the morphology of the magnetic field as a function of heliocentric 
distance would be possible with FOCAL. This would lead to improved magnetic 
field models of the heliosphere as a whole. Defining the location of the magnetic 
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heliopause boundary characterizing its structure, and the morphology of the regions 
upstream and downstream of this “boundary”, inner and outer bow shocks, mass 
loading of field lines in the region, and magnetic instabilities caused by the unique 
conditions existing in the outer reaches of the heliosphere are also projected FOCAL 
goals [3]. 


Interstellar medium 


FOCAL would determine the morphology of the galactic magnetic field as a function 
of the galactic magnetic field, as well as the interactions with the local interstellar 
plasma, interstellar shocks, hydromagnetic waves, and the characteristics of local 
stellar winds. Determining the characteristics of the magnetic field outside the domain 
of the heliosphere would help constrain models for the origin and generation of the 
Galactic magnetic field [30]. 


2.4.5 Plasma waves 
Heliosphere| Heliopause 


The ability to study the plasma waves generated in the various interaction regions of 
the outer heliosphere, inner and outer shocks, and heliopause to determine the source 
of these waves, and to study the local particle-wave interactions, especially near the 
heliopause, are all possible with a FOCAL mission [30]. Plasma wave emissions in the 
2kHz-3 kHz frequency range, known to be generated at planetary shocks, have also 
been faintly seen by Voyager from what may be the terminal shock of the heliosphere 
[31]. 


Interstellar medium 


Another FOCAL project is the study of the local plasma waves/particle interactions. 
FOCAL would also be able to sample the local charge density, and study the local 
magnetohydrodynamic (MHD) behavior and the microprocesses for transporting 
energy in the interstellar medium [30]. 


2.5 SCIENCE INSTRUMENTATION 


The scientific objectives listed in the previous section define the need for a specific 
complement of scientific instruments. Below is a preliminary list of the instruments 
that were suggested to accomplish the proposed investigations. 


Optical/IR Telescope 

Cosmic Ray Detector 

Dust Detector 

Energetic Particle Detector 
Ion/Neutral Particle Detector 
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Gamma-Ray Spectrometer 

Magnetometer 

Plasma Particle Detector 

Plasma Wave Instrument 

Ultraviolet Spectrometer 

Very Low-Frequency Radio Astronomy Antennas 
a. Dipole antenna 
b. Pointable dish 


Much more effort is necessary to establish the interactions of these various 
instruments with each other and their effect on overall spacecraft design. 
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Magnifying the nearby stellar systems 


3.1 INTRODUCTION 


Some experts believe that, probably, sometimes after 2050 AD interstellar space 
missions to the nearby stars will have become a technologically feasible reality. Before 
launching unmanned probes straight towards each nearby star, however, the need 
will be felt to have a detailed “map” of each target star system to explore on the 
widest possible range of electromagnetic frequencies. Here is where the FOCAL space 
mission will show its full power. 

We anticipate that there will be a host of FOCAL space missions launched in all 
directions around the Sun, each probe launched in the direction exactly opposite to 
the star to explore with respect to the Sun position. In this chapter we shall calculate 
each of those relative directions and the proximity to the Sun for each flyby in order 
to exit the solar system at the desired inclination to the ecliptic. 

A FOCAL space mission could be used to magnify anything of interest outside 
the solar system. One should then say that FOCAL will be used to magnify the 
nearby planetary systems, meaning not just the nearby stars themselves, but also their 
planets, halo disks, Oort clouds, etc. 

Table 3.1 lists the 25 star systems located within the first 13.10 It-yr from the Sun. 
Twenty-five more stars are encountered by extending the list from 13.101t-yr to 
18.43 lt-yr from the Sun, and these are presented in Table 3.2. This catalog of nearby 
stellar systems was taken from [1]. 


32 DIRECTIONS OF EXIT FROM THE SOLAR SYSTEM FOR FOCAL 
PROBES TO MAGNIFY NEARBY STELLAR SYSTEMS 


To magnify a selected nearby stellar system, a FOCAL probe must exit the solar 
system along the straight line connecting the center of the Sun to that stellar system, 
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Table 3.1. Location of the 25 nearest stellar systems. 


[Ch. 


Stellar Star designation Distance 1950 1950 
System from the Right Declination 
# Sun Ascension 
(It-yr) a ô 
1 Proxima Centauri 4.29 14h 26m —62° 28' 
2 a Centauri A and a Centauri B 4.38 14h 36m —60° 38’ 
3 Barnard’s star (+4° 3561) 5.91 17h 55m 4° 33! 
4 Wolf 359 7.62 10h 54m T 16’ 
5 Lalande 21185 2 BD +36° 2147 8.04 11h im 36° 18’ 
6 Sirius A = 48915 and Sirius B — 48915 8.65 6h 43m —16° 39' 
7 Luyten 726-8 — A and 
Luyten 726-8 = B= UV Ceti 8.94 1h 36m —18° 13’ 
8 Ross 154 = AC-242833-183 9.45 18h 47m —23° 53! 
9 Ross 248 10.39 23h 39m 43° 55' 
10 € Eridani = 201091 10.69 3h 31m —9? 38' 
11 Ross 128 10.95 11h 45m 1° 6’ 
12 Luyten 789-6 11.09 22h 36m —15° 36’ 
13 61 Cygni A= 201091 and 
61 Cygni B — 201092 11.17 21h 5m 38° 30' 
14 € Indi = 209100 11.21 22h 0m —57° 0 
15 Procyon A and 
B=61421 =a Canis Minoris 11.36 7h 37m 5° 2]' 
16 +59° 1915 A and È 2398 B 11.48 18h 42m 59° 33' 
17 BD +43° 44 Groombridge 34 A and B| 11.57 Oh 15m 43° 44' 
18 CD —36° 15693 = Lacaille 9352 11.69 23h 3m —36° 8 
19 t Ceti 11.95 1h 42m —16° 12’ 
20 L725-32 = LET 118 12.50 Ih 7m —17° 32' 
21 CD —39° 15693 = Lacaille 8760 12.54 21h 14m —39° 4’ 
22 BD +5° 1668 (Luyten) 12.64 7h 22m 23° 0' 
23 —45° 1841 (Kapteyn) 12.74 5h 10m —45° 0! 
24 Krüger 60 =A and 
Kriiger 60 (DO Cep)=B 12.84 22h 26m 57° 27' 
25 Ross 614 A and B 13.10 6h 27m —2° 46’ 
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Table 3.2. Location of the next 25 nearest stellar systems. 


Stellar Star designation Distance 1950 1950 

System from the Right Declination 
# Sun Ascension 

(It-yr) a ô 

26 BD —12° 4523 13.10 16h 28m —12° 32!’ 
27 Wolf 28 (Van Maanen) 13.94 Oh 46m 5° 9! 
28 Wolf 424 A and B 14.24 12h 31m 9° 18' 
29 G 158—27 14.43 Oh 4m —T 48 
30 CD —37? 15492 14.50 Oh 2m —37° 36! 
31 BD +50° 1725=Grm 1618 15.03 10h 8m 49° 42’ 
32 CD —46° 11540 15.10 17h 25m —46° 51’ 
33 Luyten 1159—16 15.10 lh 57m 12° 51’ 
34 CD —49° 13515 15.24 21h 30m —49° 13" 
35 CD —44° 11909 15.31 17h 33m —44° 17’ 
36 BD +68° 946 15.76 17h 37m 68° 23’ 
37 Luyten 145—141 = cc 658 15.83 11h 43m —64° 33! 
38 BD —15° 6290= Ross 780 15.83 22h 51m —14° 31’ 
39 40 Eridani A, B, and C 15.76 4h 13m —T 44’ 
40 BD +15° 2620 = Lalande 25372 15.90 13h 41m 15° 26’ 
41 BD +20° 2465 16.23 10h 17m 20° 7' 
42 Altair 16.64 19h 48m 8° 44’ 
43 70 Oph A and B 16.73 18h 3m 2° 31’ 
44 AC 4-79? 3883 16.81 11h 45m 78° 58' 
45 BD +43° 4305 16.90 22h 45m 44° 5' 
46 AC +58 = Stein 2051 A and B 16.99 4h 26m 58° 33' 
47 +44° 2051 2 WX UMa A and B 17.54 11h 3m 43° 47! 
48 —26° 12026= 36 Oph A, B and C 17.73 17h 12m —26° 39’ 
49 —36° 13940 A and B (HR 7703) 18.43 20h 8m —36° 14’ 
50 BD +1° 4474 18.43 23h 47m 2° 8’ 
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and in the direction exactly opposite to the stellar system with respect to the Sun 
center. FOCAL must then reach distances between 550 AU and 1,000 AU from the 
Sun’s center to perform its observations on electromagnetic waves focused there by 
the Sun’s mass. 

In terms of celestial coordinates (i.e., right ascension a and declination 6), the 
FOCAL exit direction to observe a selected stellar system points just towards the 
opposite direction on the celestial sphere. Since distances to the nearby stellar systems 
are huge compared with distances within the solar system, one may well omit the 
coordinate transformations between the Earth and the Sun in the first instance, 
treating the situation as if the Earth and the Sun were centered at the same point. 
Thus, to get the desired direction of exit from the solar system, one only has to 


e add 12 hours to the selected stellar system right ascension a; 
e reverse the selected stellar system declination sign: —ó instead of 6. 


In this way, the second and third columns in Tables 3.3 and 3.4 are obtained from the 
data of Tables 3.1 and 3.2, respectively. These columns yield the new a and 6 of the 
corresponding FOCAL spacecraft exit direction. 

In view of the subsequent calculations about the Sun flyby enabling the exit of the 
solar system at any requested inclination, Tables 3.3 and 3.4 also contain two more 
columns (the fourth and fifth ones) describing the same exit direction in terms of 
celestial latitude 8 and longitude A, respectively. These columns were computed from 
the values of a and 6 by virtue of the transformation equations 


(m er He ea 


cos 8 cos À = cos ô cos a 


which follow from elementary spherical trigonometry considerations and are proven 
in any textbook of spherical astronomy; in particular, [2, 3]. The angle & is the 
inclination of the ecliptic plane with respect to the celestial equator (i.e., 
23°26'21.448"). 


3.3 KEPLERIAN THEORY OF SIMPLE HYPERBOLIC FLYBYS 


The simple theory of classical Keplerian hyperbolic flybys, described in this section, 
can be found in textbooks of celestial mechanics or astrodynamics such as [3, 4]. 
I present the theory here because it paves the way for applications to the Sun flyby 
that any FOCAL spacecraft will have to make in order to exit the solar system at any 
desired inclination on the ecliptic plane and without additional cost of fuel. 

The starting point of the Keplerian theory is, of course, the equation of an ellipse 
centered at the origin and having semi-axes a and b along the axes x, and y, 


Sec. 3.3] 


Keplerian theory of simple hyperbolic flybys 37 


Table 3.3. Direction of exit from the solar system for the 25 FOCAL spacecraft going to take 
magnified shots of the nearest 25 stellar systems. 


Stellar FOCAL EXIT FOCAL EXIT FOCAL EXIT FOCAL EXIT 

System Right Ascension Declination Latitude Longitude 
# (= target + 12h) (= —6rarger) 
1 2° 26! 62° 28’ 43° 55! 237° 55’ 
2 2° 36! 60° 38’ 41° 26’ 238° 26/ 
3 5° 55’ —4° 33! —27° 58’ 268° 58’ 
4 22° 54’ -T 16’ 0° 12’ 161° 12’ 
5 23° 1’ —36° 18’ —27° 28’ 151° 28’ 
6 18° 43’ 16° 39’ 38° 17’ 103° 17’ 
7 13° 36’ 18° 13’ 25° 44’ 15° 44’ 
8 6° 47’ 23° 53! 0° 53’ 280° 53’ 
9 11° 39’ —43° 55’ —41° 30’ 343? 30’ 
10 15° 31’ 9° 38" 26° 31’ 47° 31’ 
11 23° 45’ -1° 6 0° 29’ 176° 29’ 
12 10° 36’ 15° 36’ 5° 8’ 335° 8' 
13 9° 5! —38° 30’ —51° 52’ 336° 52’ 
14 10° 0’ 57° 0' 41° 21’ 308° 21’ 
15 19° 37’ —5° 21’ 15° 59’ 115° 59’ 
16 6° 42’ —59? 33’ —81° 33’ 308° 33’ 
17 12° 15’ —43° 44’ —37° 58’ 23° 58’ 
18 11° 3’ 36° 8' 27° 14’ 332° 14’ 
19 13° 42’ 16° 12’ 24° 29' 17° 29' 
20 13° 7’ 17° 32’ 21° 42’ 8° 42’ 
21 9° 14’ 39° 4! 21° 47 308° 47’ 
22 19° 22’ —23° 00’ 0° 52’ 108° 52’ 
23 17° 10’ 45° 0! 67° 24' 66° 24’ 
24 10° 26’ —57° 27’ —59° 11’ 344° 11’ 
25 18° 27’ 2° 46’ 24° 29’ 97° 29' 
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Table 3.4. Direction of exit from the solar system for the 23 FOCAL spacecraft going to take 


magnified shots of the next nearest 25 stellar systems. 


Stellar FOCAL EXIT FOCAL EXIT FOCAL EXIT FOCAL EXIT 

System | Right Ascension Declination Latitude Longitude 
# (= Qrarger + 12h) (= —Srarger) 
26 4° 28’ 12° 32’ —10° 9’ 247° 9' 
27 12° 46’ —5° 9! 0° 11’ 12° 11’ 
28 0° 31’ —9° 18’ —11° 35’ 183° 35’ 
29 12° 4’ 7° 48’ 6° 4’ 1° 4’ 
30 12° 4’ 37° 36' 33° 21’ 15° 21’ 
31 22° 8’ —49° 42! —35° 21" 134° 21’ 
32 52255 46° 51’ 21° 54’ 263° 54’ 
33 13° 57’ —12° 51’ 0° 50’ 31° 50’ 
34 9° 30' 49° 13 32*.]7 308° 1’ 
35 5° 33! 44° 17’ 20° 23’ 264° 23! 
36 5° 37! -68° 23! —87° 8’ 221° 8’ 
37 23° 43’ 64° 33' 56° 30’ 143° 30’ 
38 10° 51’ 14° 31’ 5° 40’ 338° 40’ 
39 16° 13’ T° 44’ 26° 56’ 59° 56’ 
40 1° 41’ —15° 26’ —24° 2! 197° 2! 
41 22° 174 —20° 7’ —8° 48’ 148° 48’ 
42 7T? 48’ —8° 44’ —29° 19’ 300° 19’ 
43 6° 3! —2° 31’ —25° 57! 270° 57’ 
44 23° 45’ —78° 58' —63° 33! 115° 33/ 
45 10° 45’ —44° 5’ —46° 55’ 354° 55’ 
46 16° 26’ —58° 33’ —36° 18’ 75° 18’ 
47 23° 3! —43° 47 —34° 19’ 147° 19’ 
48 5° 12’ 26° 39' 2°21; 259° 21’ 
49 8^8 36° 14’ 15° 12’ 296° 12’ 
50 11° 47’ —2° 8’ —3° 16’ 357° 16’ 
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respectively: 
2 12 
X 7 
zZ + 57 1 (3.1) 


a =b? 
: 3.2 
cut. (3.2) 
a 
Inserting (3.2) into (3.1) one gets 
2 
x y 
— +57 = 1. 3.3 
Go ese) G2) 


On the other hand, if one considers the polar coordinates (r, 9) centered at the right 
focus (whose abscissa is +c), the immediate transformation formulas follow: 


a ORE (3.4) 


y=rsinv 


which, substituted into (3.3), yield, after some rearranging, the second degree alge- 
braic equation in r 


(1 — e? cos? 9)? + [2ae(1 — e°) cos 0]r — a?(1 — e?)? = 0. (3.5) 


Solving this with respect to r, one gets the well-known polar equation of the ellipse 
centered at the (right) focus located at the origin 


u a(l — e?) 
"^ l«ecosó' 


r(v) (3.6) 
For an ellipse, the range of the eccentricity e is 0 < e < 1, and, in the limiting case of 
e = 0, it is a circle of radius a centered at the origin. 

The special case where e = 1 is the parabola, and its equation can be obtained 
from (3.6) as its limit for 


el (3.7) 


in such a way that the numerator of (3.6) tends to a finite positive number, denoted by 
p and called the parameter of the parabola. This implies that a in the numerator of 
(3.6) must tend to infinity 


a — oo (3.8) 
with the result that the polar equation of the parabola is 
Pparabola 
(9) = ——__. 3.9 
ne) 1 + cos(0) P) 


All values of the eccentricity higher than 1 (1 « e « oo) yield a hyperbola. The 
polar equation of the hyperbola can be found just as for the ellipse; that is, by starting 
from the well-known Cartesian equation of the hyperbola centered at the origin and 
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having semi-axes a and b along the axes x, and y, respectively: 


| (3.10) 


along with the two hyperbola relationships 


ĉe =b +a? 

; 3.11 

"R3 (3.11) 
a 

By repeating steps similar to (3.4) and (3.5), this leads to the polar equation of the 

hyperbola 


. a(e? — 1) 
DA ene. (3.12) 
Checking this against (3.6), one immediately notices that the polar equations of both 
the ellipse and hyperbola would be the same—that is, Equation (3.6)—if a was 
formally replaced by —a in the hyperbola equation (3.12). This convention will be 
adopted throughout this book, so all the equations affecting the hyperbola will be derived 
by the similar equations for the ellipse merely by replacing a by —a (see Figure 3.1). 

A basic result in classical newtonian gravitational theory (which is not to be 
proven here, and can be found in any textbook about classical mechanics) is the 
conservation of energy. For two bodies of masses M and m at the distance r from 
each other, and in the reference frame whose origin is located at the center of the 
larger mass M, the conservation of total (i.e., kinetic plus gravitational) energy is 
expressed by the equation 


2 GMm | GMm 
r 2a 


imv (3.13) 
where v(r) is the velocity of the smaller body of mass m moving around the larger 
body of mass M, the latter assumed fixed. This formula is exact for an elliptical orbit 
as well as for a hyperbolic trajectory (replacing a by —a, as previously discussed) and 
even for a parabolic trajectory (letting a — oo). Solving (3.13) for the velocity v(r), 


one gets the speed equation 
2: d 
)- M|---]. 3.14 
un) = fom (2-2) (3.14) 


Since we are interested in hyperbolic flybys, we are concerned with the approach 
speed (i.e., the speed at which the spacecraft enters the sphere of influence of the 
massive body M that it is going to fly by). One can approximately assume that when 
the spacecraft enters the sphere of influence, its distance from the mass M is “infinite” 
(i.e., r — oo), and from this assumption Equation (3.14) yields the following space- 
craft approach speed v,, along a hyperbolic trajectory (once again, a is to be taken as 
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Figure 3.1. Basic geometry of the hyperbolic flyby. 


negative, according to the convention): 


; M 
vœ = limv(r) = -0 (3.15) 
Thus, the parameter a for a hyperbolic flyby is related to the approach speed v,, by 
the important formula 


M 
gue (3.16) 


Uso 


On the other hand, inversion of the polar orbit equation (3.6) yields 


V(r) = arccos F E 5 e) 3 ; (3.17) 


When the spacecraft is at infinite distance from M along a hyperbola, it is 
actually moving along the hyperbola asymptote. One may thus deduce the important 
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relationship between the angle V, (i.e., the angle between the hyperbola axis and any 
of the two asymptotes) and the hyperbola eccentricity e: 


0, = lim V(r) = arccos (- ») (3.18) 
r—00 e 
and upon inversion, 
1 
pum mro 19 
s cos(v,,) (3:12) 


As for the ranges of these two variables, since for the hyperbola one has e > 1 it 
follows that —0,, < 0 < J, and 7/2 < Vy < m. 

The value 9 = 0 is particularly important inasmuch as it is the periastron (i.e., the 
point of the spacecraft closest approach to the mass M). This periastron distance r, 
may be calculated from the polar orbit equation (3.6) where a and e are being 


replaced by (3.16) and (3.19), respectively. The result is 


r= (0) = a(1 — 2) = u (1+). (3.20) 


In order to find the spacecraft speed at the periastron, just substitute the previous 
equation into the speed equation (3.14) to get 


GM l+e ] — cos 9, 
v, = v(ry) = 4j Is vell TF cost (3.21) 


This periastron speed is also the highest speed achieved by the spacecraft along its 
hyperbolic trajectory, the lowest speed being the approach speed vœ. In fact, in the 
speed equation (3.14), r first decreases from oo to r, and then increases again from r, 
to oo. 

It turns out to be quite useful to define the impact parameter p of the spacecraft as 
the minimal distance between the asymptotes and the center of the mass M. Figure 
3.1 shows that one has 


OA-—r,—a-a(l—e)—a- —ae 
AP = OA cos OAP = —ae cos(m — t~) = ae cos Vy = —a 


from which one gets 


OP = VOA? — AP? = V ae? - à? = |a| ve? — 1. 


Being p = OP and a < 0, one finds the following expression for the impact parameter: 


M 1 M 
p=-—av e -— l= er UL l= 2 tan J... (3.22) 
vá V cost 9, De 


In conclusion, we would like to make the important remark that any planar 
hyperbolic trajectory may be completely described by just one of the following three 
couples of independent parameters: 


(a, e), (Vso Yoo); (rp, vy). (3.23) 
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In fact, every one of the above three couples may be re-expressed as a suitable 
function of the other two couples of parameters as shown hereafter: 


_ GM GM 
igs ME 
Poe (3.24) 
S PL Ü = arecos( :) 
2 05 -1 
r, =a(l—e) a= TGM 
GMite ® a (3.25) 
eV ee pe P" _] 
a e e= 6M 
2GM 
Dy — om (i+ : ) Yoo = 4/ Up — 
Ü 
v2, COS Do V^ (3.26) 


e 
] — cos vy 
Up = Vœ Teen. Vso = arccos 1+ TS 


34 THE FLYBY OF THE SUN PERFORMED BY THE 
FOCAL SPACECRAFT 


To let the FOCAL spacecraft exit the solar system along a straight trajectory inclined 
at any angle to the ecliptic plane it is necessary that the flyby of the Sun be the last one 
in the sequence of all possible planetary flybys. In this section I shall use the equations 
of the previous section to study the Sun flyby performed by a FOCAL spacecraft 
intended to explore each one of the stars listed in Tables 3.3 and 3.4. 

We shall now assume that the asymptotes of the Sun flyby are the two straight 
lines from the Earth to the Sun and from the Sun to the selected star. For additional 
simplification we assume that the flyby plane spanned by the two asymptotes men- 
tioned above is orthogonal to the ecliptic plane. 

Next, let us introduce the deflection angle w of the flyby (i.e., the angle between 
the incoming and outgoing hyperbola asymptotes). Then, the absolute value of the 
celestial latitude of the target star, deflection angle in the Sun flyby, as 
shown in Figure 3.2. 

Moreover, a glance at Figure 3.2 yields the relationship between the angle y% = |6| 
and the angle 0, 


2r — 20,4 — v — v. (3.27) 
Solving this for vy, 
Dui T£ T zi En d (^loose" Sun flyby case). (3.28) 


Since |8| < 90° for any star, this Sun flyby would cause deflections v smaller than 
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Figure 3.2. Relating the celestial latitude of the target star to the Sun flyby angle between 
hyperbola axis and asymptote. 


90°. However, the small values of y = |8| formulas in Section 3.3 would yield a huge 
perihelion distance, larger than 1 AU. This is clearly a problem in the design of the 
FOCAL Sun flyby, and its solution is to replace the above “loose” Sun flyby by virtue 
of a “tight” Sun flyby (i.e., one having the deflection angle v larger than 90°). 

The tight Sun flyby is depicted in Figure 3.3. The deflection angle v» between the 
hyperbola asymptotes is now given by 


wy=n—-—|6| (“tight” Sun flyby case). (3.29) 
Replacing (3.29) into (3.27), a new relationship between the angle V and || is found 
Yoo = TR i (“tight” Sun flyby case). (3.30) 


In conclusion, the tight Sun flyby is more appropriate than the loose one for the 
FOCAL space mission, and, in Appendix B, we computed all the 50 tight Sun flybys 
required to take magnified radio pictures of all the 50 nearest stars to the Sun. 


Sec. 3.5] References 45 


^. Final 
> asymptote 


Ecliptic 


E o eer e E 


= Towards 
Abe star 


Figure 3.3. A “tight” Sun flyby: a different relationship between the deflection angle v and the 
absolute value of the celestial latitude, ||, of the target star system. 


Mathematically, all tables in Appendix B are thus based on (3.30) rather than on 
(3.28). 

One may well wonder how long it will take for humankind to send 50 FOCAL 
spacecraft: five centuries? Or less? No matter how long, at least some of these FOCAL 
spacecraft will have to be launched, for FOCAL is a "must" before any direct stellar 
exploration starts. 


3.5 REFERENCES 


[1] H.R. Mattison, Project Daedalus: Astronomical Data on Nearby Stellar Systems, Project 
Daedalus—Final Report, pp. S8-S18, published by the Journal of the British Interplanet- 
ary Society (JBIS), The British Interplanetary Society, London, 1978. 

[2] K. R. Lang, Astrophysical Data— Planets and Stars, Springer-Verlag, New York, 1992, in 
particular Chapter 29, pp. 758-887. 


46 


[3] 
[4] 


Magnifying the nearby stellar systems [Ch. 3 


F. R. Moulton, An Introduction to Celestial Mechanics, Second Revised Edition, Dover, 
New York, 1970. 

R. H. Battin, An Introduction to the Mathematics and Methods of Astrodynamics, Amer- 
ican Institute of Aeronautics and Astronautics (AIAA) Education Series, AIAA, New 
York, 1987, in particular pp. 421—423. 


4 


Astrodynamics to exit the solar system at the 
highest speed 


41 INTRODUCTION 


To this author’s knowledge, the first paper dealing with the problem of making a 
spacecraft exit the solar system at the maximum possible speed was published in 1972 
by Krafft A. Ehricke [1]. The abstract of his paper summarizes his results: *For 
optimum propulsion energy management, the departing spacecraft should use a 
powered flyby maneuver at Saturn for insertion into a retrograde heliocentric orbit, 
followed by a Jupiter gravity-assist for injection into a hyperbolic orbit such that a 
final powered maneuver is applied at closest perihelion distance and highest peri- 
helion approach velocity possible." Later, an algebraic error present in Ehricke's 
paper was corrected by G. Matloff and K. Parks [2]. Again we quote from the 
abstract: *An error in some previous considerations of gravity-assist interstellar 
propulsion is pointed out and corrected. The revised analysis is applied to powered 
and unpowered periapsis maneuvers." 


4.40 A THEOREM BY CARLES SIMÓ 


The calculations appearing in the present section are due to Carles Simó of the 
University of Barcelona (Spain). At the Congress on Advances in Nonlinear Astro- 
dynamics (held at the Geometry Center of the University of Minnesota, Minneapolis, 
November 8-10, 1993), Simó handed this material over to this author as his con- 
tribution to the FOCAL space mission. We had presented the problems of the 
FOCAL space mission to him a few months earlier, on May 26-27, 1993, at an 
Astrodynamics Congress held in L'Aquila, Italy. We are grateful to Simó for this 
enlightening mathematical contribution. 
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4.2.1 Elementary background (planar problem) 


Assume J is a planet around the Sun in circular orbit (to make things easy). The 
velocity is 


D =v; B ; (4.1) 


Let a spacecraft approach J from beyond the J orbit (just as in the case regarded by 
K. Von Ehricke as the optimal one) with velocity (see Figure 4.1) 


5-u| 


Using zero-order approximation, the velocity of the spacecraft with respect to J is 
assumed to be hyperbolic: 


A id | (4.2) 


—sin a 


Uso. in =U, — vy (4.3) 
whence 
^s PED cosa —l vy + v1 COS X 
Boon =U) — By = vi | À | —Uj = . : (4.4) 
—sin Q 0 —U sna 


Spacecraft 


Jupiter 


A Jupiter flyby is optimized e 
at first flyby 


by assuming the spacecraft 
reaches Jupiter from outer 
space (from Saturn), and 
leaves Jupiter towards the 
Sun. Then the final speed 
may reach 35.789 km/s 


Jupiter 


The Sun flyby only changes at second 
the speed direction. However, flyby 
a second optimized Jupiter 

flyby on the way out of the 

solar system might raise 

the speed to 51.212 km/s 


Figure 4.1. Optimal Jupiter flyby from the outer solar system (i.e., from the Saturn orbit) right 
toward the Sun. If this flyby is further applied in the reverse sequence, it could throw the 
spacecraft out of the solar system at about 50 km/s. 
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Passing close to J, the relative velocity is turned by an angle 3, which depends on the 
minimum distance. In the sequel, we shall just refer to this angle 3, rather than to the 
minimum spacecraft distance from J. Then 


4 | [eosB sing], 
Vo0,0ut = ke B cos d Uoc.in (4.5) 
Or 
z = [eos8  sinB|[vj- vi cosa 
oe" ^ t—-sinf cos —v, sina 
cos 3 cos(a + B) 
E : : : 4.6 
d ps l d Ee + A S 
On the other hand, one has 
Dayco zd D S vy. (4.7) 


By setting equations (4.6) and (4.2.7) equal to each other (using Equation (4.1) also), 


one gets 
Hu cos(a + B) cos 3 — 1 
o E + A tos | —sin 8 | ` (48) 


St 


The two components of this vector along the x and y axes are thus, respectively, 


e = vı cos(a + B) + vj(cos B — 1) 


v», = —v sin(a + 8) — vy sin 2. d» 


From them we infer that the modulus of the £; vector is given by 


v3 = v2, + 05, 244. (4 sin? (2)) + 2v,v;(cos a — cos(a + 8)). (4.10) 


4.2.2 Optimization of a single Jupiter flyby 


Assume a spacecraft is launched far away from the Sun and up to the Saturn orbit, so 
that its motion is close to parabolic. Then suppose the spacecraft “comes back" and 
approaches Jupiter, flybys it, and points towards the Sun, S, just at the exit of 
Jupiter's sphere of influence (spherical region of space around Jupiter where Jupiter's 
gravity is still higher than the Sun's). This implies a + 3 = 7/2 to exit towards the 
Sun. By inserting the constraint 


p=5-a (4.11) 


into the expression of the modulus of the flyby exit velocity v), we can express the 
modulus of this velocity as a function of the single angle variable a: 


v3(a) = v? + 202(1 — sin a) + 20v; cosa (4.12) 
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whence 


|| 5» || = 1/0} + 203(1 — sin a) + 20,0, cos a. (4.13) 


We can now optimize the Jupiter flyby. In other words, it is possible to determine the 
“optimal value” of the angle a between the direction of the spacecraft entering the 
Jupiter sphere of influence and the direction of the Jupiter velocity around the Sun. 
This optimal value of the angle o is obtained by requiring that the above function of a 
is a maximum; that is, 


d|jv.]| - —2? cos a — 2v; sina E (4.14) 
do 24/0? + 203 (1 — sin a) + 20,0, cos a 
This yields 
(ande 2 (4.15) 
vı 
that is 
inas O ase (4.16) 


* 
Faaa fai a 
vy tog vi tog 


The modulus of the spacecraft velocity, when it exits the Jupiter sphere of influence, is 
obtained by inserting these expressions for sin a and cos o into the formula for vz(a). 
After some manipulation, the result is 


vs = vt + 205 + 2074/0? + v2. (4.17) 


4.2.3 Two optimized Jupiter flybys plus one intermediate Sun flyby 


Assume that the spacecraft entrance velocity into the Jupiter sphere of influence, v, is 
the parabolic velocity of any spacecraft with respect to Jupiter—in practice this 
amounts to supposing that the spacecraft reaches Jupiter “from very far away" 
(e.g., from Saturn): 


vj = V2 0,. (4.18) 


Then the corresponding optimized exit velocity after the Jupiter flyby and directed 
towards the Sun is 


vs = (44 2V3)07 i.e., v = 144 2V3 0, = 2.73205 vy. (4.19) 


In words, the best Jupiter flyby for a spacecraft *'to fall" towards the Sun increases 
the modulus of the spacecraft velocity by 2.73 times. 
Now consider a double Jupiter flyby. This means the following: 


(1) A first Jupiter flyby “from the outside", as just described. 
(2) A (hyperbolic) Sun flyby that just changes the spacecraft direction and keeps the 
incoming and outgoing velocities module just the same. 
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(3) A second Jupiter flyby performed in a fashion such that the increase in the 
spacecraft speed is again optimized. By calling v3 the incoming speed and v4 
the outgoing speed, for reasons of geometrical symmetry, one has 

(4) v3 = v». 


On the other hand, the formula relating v4 to v3 for the exit velocity after the second 
flyby reads 


2 2 
v4 = v3 + 20) + 2vyy/ v2 + v5 = 05 + 205 + 2uj [ V2 +03 


= (44 2V3)05 + 20) + 205 4/ (4 + 2V3)v3 + v3 


= (6--2/3)v) + 202A 5 + 2V3 = (6 - 2/3 + 2/5 + 2V3)0;5. 


That is, 


v4 = /s + 2V3 + 21/5 + 2V/3v, = 3.90931», = 51.212 km/s 


having replaced the numerical value of the average speed of Jupiter, v; ~ 13.1 km/s. 

To summarize, a sequence of two optimized Jupiter flybys with a Sun flyby in 
between does indeed allow any spacecraft to leave the solar system with an exit speed 
of 51.12 km/s. Such a speed would bring our spacecraft to 550 AU in 50.911 years. 
However, the time the spacecraft must spend within the solar system before exiting is 
at least 10 or more years, bringing the total amount of time required to reach 550 AU 
to 60 years or more—not a desirable result. 

Furthermore, all these classical, unpowered, flybys were supposed to take place 
in the ecliptic plane, or in planes only slightly inclined with respect to the ecliptic. 
Now, it just happens that (by a stroke of luck!) the “Galactic anticenter" (towards 
which we must point our spacecraft in order to “watch” at the Galactic center) is 
located only about 10 degrees north of the ecliptic plane (i.e., near the star Elnath in 
Auriga). This means that only a small correction for the inclination would be 
required. However, consider the case of a spacecraft launched towards the point 
of Galactic longitude +90° and Galactic latitude 0° (optimal direction for SETI if the 
Theory of the Galactic Belt of Life by Marochnick and Mukhin [3] and Balazs [4]) is 
correct). This is in Cygnus, significantly away from the ecliptic! Thus, we can hardly 
hope to use a classical planetary flyby sequence to launch our spacecraft there. The 
solution to the highest exit velocity problem requires much more effort for anyone 
interested in pursuing the FOCAL space mission. 


43 A CHEMICALLY POWERED CLOSE-SUN FLYBY? 
Kerry T. Nock of JPL long studied the TAU mission [5] and the means to exit the 


solar system with the highest possible speed. He once suggested to this author that 
a close-Sun flyby with a powerful perihelion thrust by conventional chemical 
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propulsion would greatly increase the spacecraft speed as it left the solar system. 
Dr. Nock's idea is that this powered perihelion flyby could occur as close to the Sun 
as four solar radii, provided a suitable Sun shield was installed on the spacecraft. This 
would lead to a Av of 5km/s, enabling the spacecraft to exit the solar system at a 
speed of about 10 AU/yr. The target distance of 550 AU would thus be reached in 
about 50 years. 

Whether or not Kerry Nock's ideas are feasible for the near future, it seems 
fruitful to develop the mathematical theory of the Sun flyby enhanced by a perihelion 
boost for storable-propellant chemical engines. 


44 THEORY OF THE SUN FLYBY ENHANCED BY A 
PERIHELION BOOST 


In practice, the speed of the FOCAL spacecraft will almost certainly be increased at 
the perihelion in either of the following ways: 


(1) by virtue of a classical chemical booster; 

(2) by deploying a solar sail just when the distance from the Sun is smallest (i.e., the 
overall momentum of the impinging photons on the sail surface is highest); 

(3) by reversing the orbital angular momentum [6] of a sufficiently light solar sail; 

(4) by nuclear propulsion. 


To simplify things, it will be assumed that the perihelion boost is tangential to the 
spacecraft trajectory at the perihelion, so one only has to take into account a speed 
increment Av, changing the outgoing leg of the flyby. I shall denote by "primes" the 
values of physical quantities such as r, v, etc. after the boost has occurred. One thus 
has, by definition of impulsive approximation, 


v, =v, + Av 
oes p (4.20) 
p—'p 


Clearly the hyperbolic trajectory after the perihelion boost has occurred will be 
different from the one before it occurred, and so the parameters of the outgoing 
hyperbolic leg will be designated a’ and e’. To find out how these are related to those 
of the incoming hyperbolic leg, just rewrite (4.20) by virtue of the speed equation 


(3.14): 
2. xl 2 ] 
d yen s y dae a 
P P 


Solving this for the new semi-major axis a’, one finds 


a= E = erae (4.22) 


lp GM 
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Substituting this expression for a’ into the hyperbolic approach speed formula (3.16), 
one gets the boosted hyperbolic exit speed 


| GM 2GM 
vi, =4/- cos m je + Av,)? — "TE (4.23) 
p 


Having found the boosted exit speed, one still needs to find the boosted exit 
direction (i.e., the new hyperbola eccentricity e' and so the new angle 9^, yielding the 
actual new, boosted exit direction). To find e' one has to resort to using 


ry— r,-— a(1-— e). (4.24) 


Solving this for e' and replacing a' with the expression in (4.22), one gets the eccen- 
tricity of the boosted hyperbola: 


i " E (vy + "M E Avy)? 


cw | =~ oar L. (4.25) 


Finally, Equations (3.18) and (4.25) yield the corresponding new angle 9%, between 
the perihelion radius and the boosted exit asymptote: 


p Av, )2\-! 
Vlo = arccos (i — ino | : (4.26) 


4.5 DETERMINING THE PERIHELION BOOST BY KNOWING THE 
TARGET STAR, THE TIME TO GET TO 550AU, AND THE 
SUN APPROACH 


This section is critical for the FOCAL mission analysis inasmuch as it paves the way 
to choosing the propulsion system to boost the spacecraft at the perihelion. Suppose 
one knows the following: 


(1) The target star system to observe (i.e., the spacecraft exit direction out of the 
solar system, or the angle $^ ). 

(2) The overall time that it will take FOCAL to get to 550 AU (i.e., the solar system 
boosted exit speed v’). 

(3) How the spacecraft is going to approach the Sun (i.e., what is going to be the 
perihelion distance r,—which is determined by the thermal requirements upon 
the spacecraft), and what is going to be the Sun approach speed væ. 


Then suppose one wishes to compute what boost Av, will get FOCAL at 550 AU in 
the specified time and in the right direction. 
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Figure 4.2. Basic geometry of the hyperbolic flyby boosted at perihelion. 


This problem is solved as follows. First, a glance at Figure 4.2 shows that the four 
angles V, Vh and v» are related by the geometrical equation 


2r — 94 — 9; = m— Y. 


This formula is the natural generalization of (3.27) in order to take the new angle 9^. 
into account. Further, just as already was done in Section 3.4, here too only the tight 
Sun flybys will be considered. Therefore, (3.29) (i.e.,  — 7 — |6]|) is still valid and, by 
eliminating 1» between the last equation and (3.29), one gets 


27 — v — 91. = |6] (4.27) 


which we shall use in a moment. 
Since the Sun approach is known by definition (i.e., v and r, are known), one 
should first rewrite both v, and J,, as two functions of them. This can be done by 


virtue of the equations (3.26); that is, 


Uso = arccos 1+ rp 2" 
E GM 
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and 


> 2GM 
Up = 4| V + : 
Tp 


Having thus determined V from the first of these, then (4.27) is solved for V% to 
yield 
A. = 2n — Vy — |O] (4.28) 


where everything is known on the right-hand side. 

One is now in a position to consider the boosted hyperbolic leg, where one needs 
to express v, and v% as functions of 1 and 0^, that one now knows. Obviously, all the 
equations for the boosted hyperbolic leg may be formally derived from the corre- 


sponding equations for the incoming leg via the formal replacements 
Von — Vh 
MESS (4.29) 


1 
lp > Fp 


v 


Thus, solving (3.20) for v2, one gets 


2 GM ( 1 ) 
Veo = 1+ 
Tp cos Vy 


which, by performing the replacement (4.29), yields 


r= ™ (i+ 1 7) 
lp cos 0^. 


a= 2 iras) (4.30) 
a uh 


To find the expression of v, start from (3.21) and perform the three replacements 


(4.29), finding 
ieee 1 — cos 0^, 
Po V 1+ cosh 


Replacing then (4.30) into the last formula yields, after a few reductions, 


, |GM 1 
v, E un (4.31) 


The required boost Av, is thus given by 


GM 1 2GM 
Av, =v’) = 1 2 ; 4.32 
Up = Vp — Up y r, ( pm x) jè + r, (4.32) 


and finally 
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An alternative form of this equation is obviously 


_, ._ fem 1 GM 1 
Pty prit u (1 cos 0^. f, i COS Dog oe) 


showing that 


Av, > 0 & By, < Vag (4.34) 


that is, Av, is positive for Vh < 9, only. In yet other words, rewriting (4.27) in the 
form 


Doo +V = 2s — |B| (4.35) 
one sees that Av, is positive only for 2r — |8| < 20,,; that is, only for 
Vo > T— 2i (4.36) 


Let us now rewrite this inequality in terms of the FOCAL spacecraft approach speed 
to the Sun. Recalling (3.26), that is 


Uso = arccos 1+ rp y 
"eum GM 


and invoking (4.36), one has 


2\-1 
tvo (8| 
Av, >0 = arccos - ( + a) | >rt- (4.37) 


that is 


2 \-1 
Av, >0 = (s) > cos (x 3) - cos() (4.38) 


Reversing the second inequality’s sign, and finally solving for v, one gets 


M 1 
ee EU NI NU eae eae (4.39) 
p \ cos iat 


In conclusion, there is a lower limit to the FOCAL spacecraft approach speed to the 
Sun: it must not be less than the value 


GM 1 


oo,min m lel 


1j. (4.40) 


which corresponds to the no-boost case previously discussed in Chapter 3. 
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5 


SETI and the FOCAL space mission 


5.1 INTRODUCTION 


SETI, or the Search for ExtraTerrestrial Intelligence, started in 1959 with the seminal 
paper of Cocconi and Morrison [1]. SETI was experimentally pursued for the first 
time by Drake in 1960 (Project Ozma, [2], Reading #25) and later developed into a 
large body of interdisciplinary knowledge [3-7]. 

The central problem of experimental SETI is to recover weak radio signals out of 
noise. In isolation, the problem would not be difficult to solve with the aid of modern 
filtering algorithms and computers, but there are a number of complications. 


(1) We don’t know the radio frequency at which the extraterrestrials may be trying to 
communicate with us. 

(2) We don't know from which direction in the sky the signals may be reaching us. 

(3) We don’t know how to distinguish a “natural” signal (i.e., a radio emission 
caused by some astrophysical mechanism), from an "intelligent" signal (i.e., a 
radio emission intentionally broadcast by ETs whose civilization has achieved a 
level of technological development comparable or more advanced than ours). 

(4) In case we do detect a non-natural radio signal, it is not clear how we will deduce 
its meaning. 


Tentative solutions to the above four complications have been provided by the 
worldwide community of experimental SETI-radioastronomers consisting mainly 
of Americans, but also Russians (formerly Soviets), French, Dutch, Australians, 
Argentinians, Japanese, Italians, etc. over the years since 1960. In summary, 


(1) As to the frequencies to examine, all frequencies between about 1 GHz and 
10GHz are suited for interstellar communications, but those in the range 
1 GHz GHz seem to be the most appropriate ones. In particular, “magic” 
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frequencies (i.e., optimal frequencies for communication because all “ET radio- 
astronomers" must know their numerical values) are supposed to be the neutral 
hydrogen line (1,420 MHz) and the hydroxyl lines (1,612 MHz, 1,615 MHz, 
1,667 MHz, and 1,720 MHz). The portion of spectrum between these lines is 
nicknamed the waterhole, and Galactic communications would “meet”? around 
the waterhole as animals gather around water ponds in drought. 

(2) This problem of which direction to look in was being solved at NASA by means 
of the All-Sky Survey, started at the Goldstone 70-meter antenna on October 12, 
1992, but terminated abruptly by the U.S. Congress in October 1993. A previous 
all-sky search had been started by the Planetary Society in 1985 by resorting to 
more modest antennas located in Massachusetts and Argentina: this was the 
META Project, later technically upgraded over the years up to the BETA II 
Project. Apart from these two projects, the vast majority of SETI searches were 
targeted on stars expected to harbor life because they are similar to the Sun. 

(3) To distinguish a “natural” signal from an “intelligent” signal we look at the 
signal intensity profile around the signal's central frequency. If the profile is 
Gaussian, the signal is expected to be natural; if the profile is a very narrow 
peak (almost comparable with a Dirac delta function) then the signal is 
expected to have been broadcast by a technologically advanced civilization. 
This we like to call the narrowband assumption in SETI and we shall discuss it 
in Section 5.2. 

(4) To understand the meaning of an alien intelligent signal we probably need some 
Cosmic Language based on a mathematical scheme integrated with knowledge 
from other branches of the sciences, such as physics, chemistry, and biology. 
Hans Freudenthal's Lincos ( Design of a Language for Cosmic Intercourse) was 
the first human attempt in this direction (1960). 


5.2 THE NARROWBAND ASSUMPTION IN SETI 


All SETI searches carried on thus far have been for narrowband signals, simply 
because SETI-radioastronomers believe that an extraterrestrial civilization wishing 
to make itself known all over the Galaxy would broadcast radio signals easily 
distinguishable from natural emissions. Since natural emissions have a Gaussian 
intensity profile around their own central frequency, ET would replace this Gaussian 
by a Dirac delta function (i.e., an—almost—infinitely narrow peak), to let us under- 
stand that it was an “intelligent” being, rather than Mother Nature, to send us that 
wave package. We shall call this widespread belief the narrowband assumption in 
SETI. 

No mathematical proof of the narrowband assumption seems to have been given. 
We would like to provide one here, based on the well-known information theory put 
forward by Claude Shannon in 1948. For this proof, we are going to extend an 
argument given in 1964 by the leading Russian SETI expert Nikolai S. Kardashev. 
His paper [8] was seminal, at least in that it put forward the classification of extra- 
terrestrial civilizations as Type I, II, and III, according to whether the extraterrestrials 
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were able to funnel the energy of their own planet, solar system, or galaxy, respec- 
tively. In that paper Kardashev also used Shannon’s formula for the rate of 
information transmission within a certain information channel over the frequency 
band between f, and f5: 

h S(f) 

Re | ice [ * x df (5.1) 

h- b XQ 
where S(f) and N( f) are the power spectral densities of the useful signal and noise, 
respectively. Kardashev states that “by solving the appropriate variational problem, 
we may show the maximum rate of information transmission to be achieved under 
the condition 


S(f) + Nf) = NG) = NC). (5.2) 


Here f; and f» are the bounds of the transmitter's transmission band. It is accordingly 
quite clear that the spectrum of the artificial source must show the reverse-shaped 
parabola-like equation 


Sf) = N(fi) - Nf) = NC) - NY). (5.3) 


That is, the spectrum of the artificial radio emission must feature a maximum." 
Kardashev omitted the mathematical steps leading from (5.1) to (5.3) because they 
are mathematically trivial. Yet, we would like to show that expressing them explicitly 
pays off, inasmuch as it offers a mathematical proof of the narrowband assumption 
universally adopted by SETI searchers. We do so by taking the variation of (5.1) with 
respect to the unknown function S(f) together with the two normalization con- 
ditions fulfilled by the signal and noise, namely, 


h h 
J SU) df — Ps and ji N(f) df = Py (5.4) 


where Ps and Py are the total signal and noise power over the given bandwidth, 
respectively. This results in the variational equation 


af Gam [ à LT + ANC) + ust n) dic (5.5) 


where A and u are Lagrange multipliers. Performing differentiation under the integral 
sign with respect to the function to be optimized (i.e., S(f)), one has 


1 
1 (f) 
; : = 5.6 
n2 mO” j Ce) 
N(f) 
that has a solution of the form 
1 
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Next, the Lagrange multiplier p, must be determined by integrating both sides of 
the solution (5.7) with respect to f between f, and f, and then invoking the normal- 
ization conditions (5.4) 


fo fey th 
| su) dr = sp ud | NC) df. (5.8) 
The result is 
= ie 
P= (Pepa? ey) 
Substituting this into (5.7) gives 
: Ps + Py : 
ae em : A 
S(f) Gad, N(f) (5.10) 


This formula can also be given in different form by recalling the definition of the 
boundaries of the extraterrestrial transmission bandwidth: 


S(fi)=0 and S(f,) =0. (5.11) 
Equation (5.10) then yields 


: Ps + Py 
and N = 5.12 
(h) haf (5.12) 
whence Kardashev’s formula (5.3) (or Equation (4) in [8], Reading # 28) is obtained 
at once. 

Now, we want to use (5.10) to prove the narrowband assumption. The argument 
is as follows: an extraterrestrial civilization wishing to make itself known would try to 
send as much information as possible about itself. It would thus try to maximize the 
information transmission rate (5.1) over the transmission bandwidth f) — f, of their 
apparatuses. Then, (5.10) shows that, keeping both the total signal and the noise 
powers (Ps and Py) fixed over the given bandwidth, the narrower this bandwidth is, 
the clearer the signal spectral density S(/) stands out against the noise spectral 
density N( f); that is, 


; s gus [Pst Py 
pond ) Du | h-f Nu) 
=œ- N(fi) 2 oo - N(f;) ^ oc. (5.13) 


In conclusion, ETs must transmit over the narrowest possible bandwidths to let 
their messages be understood clearly against the background noise. And on Earth one 
must use very narrowband spectral analyzers to detect ET candidate signals. Over the 
years the bandwidths that humans are using have steadily decreased to 1 Hz and even 
less: hundreds or thousands of Hz are now achievable by dedicated computers like 
those of Project Phoenix (formerly NASA-SETI Project) and the BETA 2 system run 
at Harvard by the Planetary Society. 


Sec. 5.3] A A short introduction to the KLT 63 
5.3 A SHORT INTRODUCTION TO THE KLT 


Understanding the mathematical model of a physical fact may be difficult to people 
who are not familiar with the required mathematical background. Yet, mathematics 
is just the correct language by which physics and engineering achieve success. Trans- 
lating this mathematical language into the language of “common” words may be 
desirable whenever a mathematical advance is made that has to be described to 
newcomers in “easy terms". 

This section is devoted to a rather new mathematical tool that may improve our 
understanding of physical phenomena: the Karhunen—Loéve Transform, hereafter 
abbreviated KLT. Essentially, it is something superior than the classical Fourier 
Transform (FT). To explain why, let us use a comparison in classical mechanics. 
Consider an object (e.g., a book), and a three-axis rectangular reference frame, 
oriented arbitrarily with respect to the book. Now, all the mechanical properties 
of the book itself are described by a 3 x 3 (symmetric) matrix called an "inertia 
matrix" (or “inertia tensor") whose elements are, in general, non-zero. Handling a 
matrix whose elements are all non-zero is obviously more complicated than handling 
a matrix where all elements are zeros except for those lying on the main diagonal (this 
is called a “diagonal matrix"). Thus, one may be led to wonder whether a certain axes 
transformation exists that changes the inertia matrix of the book into a diagonal 
matrix. 

Classical mechanics shows that only one special orientation of the rectangular 
frame with respect to the book exists, yielding a diagonal inertia matrix: the three axes 
must coincide with a set of three vectors (parallel to the book edges) called “eigen- 
vectors" or “proper vectors" of the book. In other words, each body possesses an 
intrinsic set of three rectangular axes, called “eigenvectors” of the body, that 
describes its mechanical properties most simply. This is referred to as “‘diagonalizing 
the matrix". 

Now, let me go to signal processing, which is our interest here. By adding 
random noise to a deterministic signal one obtains what is called a “noisy signal" 
or, in case the power of the signal is much smaller than the power of the noise 
“a signal buried into the noise". Since the noise + signal X(t) is a random function 
of the time, one can describe it by a statistical quantity called autocorrelation (or 
simply “correlation’’), defined as the mean value of the product of the values of X (t) 
at two different instants t; and t,—that is E(X(1,)X(t)) = (X(tj)X(t;)). This 
correlation, obviously symmetric in ¢,; and f}, may play just the same role as the 
inertia matrix in the book example. Thus, if one seeks for the eigenvectors of the 
correlation, and then changes the reference frame to the new set of vectors, the easiest 
possible description of the signal 4- noise is achieved. This is the key idea behind the 
KLT. 

One may also look at the KLT from a slightly different point of view. In mathe- 
matical physics the well-known “method of normal coordinates" allows one to 
describe the “‘small oscillations" of a dynamical system in the best possible way by 
expressing the Lagragian as a sum of Lagrangians, each of them representing a simple 
harmonic oscillator. This is the result of a “principal axes" transformation (i.e., a 
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Lagrangian coordinate transformation that yields the separation of variables natur- 
ally). The KLT is just the statistical version of that. 


5.4 MATHEMATICS OF THE KLT 


The KLT [9] is named after two mathematicians, the (living) Finn, Kari Karhunen and 
the French American, Michel Loéve (1907-1979), who proved independently and at 
about the same time (1946) that the series (5.14) hereafter is convergent. Put it this 
way, the KLT looks like a purely mathematical topic, but this is not, of course, the 
case. Using the language of engineers and radioastronomers, we say that it is possible 
to represent the signal + noise X(t) as the infinite series (K-L, or KLT, expansion) 


X(t) = 3x ó() withO<1<T. (5.14) 
n-l 


Assuming that the noise (auto)correlation E(X(1;) X(t5)) is a known function of f, 
and r5, it can be proved that the functions $,(1) (n = 1,2,...) are the eigenfunctions of 
the correlation—namely, the solutions to the integral equation 


| E(X(5)X(6)) byl te) dts = Ay Galti). (5.15) 


These ¢,,(¢) form an orthonormal basis in the Hilbert space, and they actually are the 
optimal basis to describe the noisy signal, better than any classical Fourier basis. One 
can thus say that the KLT adapts itself to the shape of the signal + noise, whatever it 
is. 

A further advantage of KLT is that the Z, in (5.14) are orthogonal random 
variables (i.e., that E(Z,,Z,) = (ZinZn) = An Onn). If X(t) is a Gaussian process, this 
orthogonality amounts to statistical independence, meaning that the terms in the 
KLT expansion are uncorrelated. Since the constants A, are both the (all positive) 
eigenvalues and the variances of the random variables Z,, any KLT expansion, when 
truncated to keep only the first few terms, is the best approximation to the original 
function X(t) in the mean square sense. 

Finally, the mathematical theory of KLT shows that the process X(t) need not be 
stationary. This too spells the difference against the classical Fourier techniques that 
hold rigorously true for stationary processes only. 


5.5 KLT FOR SETI 


The narrowband assumption was the rationale behind all ETI radio searches made 
thus far all over the world. Consequently, only Fourier Transform (FT) or Fast 
Fourier Transform (FFT) techniques were used to find the very narrow bandwidth 
(called *bin" in SETI jargon) in which an unusual amount of received radio energy 
might indicate the presence of a signal, either sinusoidal or pulsed. 
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In this section, however, we would like to maintain that the traditional usage of 
the FFT within SETI might sooner or later be replaced by the adoption of the KLT. 
This is no new idea. In 1983 the French SETI-radioastronomer, Frangois Biraud, was 
the first person within the SETI community to describe the advantages of KLT over 
FFT for detecting wideband signals [10]. Apart from the technical issue, there seems 
to be another and deeper one: adopting the KLT means to be ready for the unex- 
pected. Indeed, we know nothing about the nature of ETI signals: we have just made 
a set of “reasonable” assumptions, and we are trying to see whether they serve to put 
us in touch with the rest of the Universe. Enlarging the possible signals to look for by 
shifting from FFT to KLT can only help. 

Very promising work on the KLT for SETI was done by Robert S. Dixon and 
Charles A. Klein, both with the Ohio State University in Columbus, Ohio [11]. After 
acknowledging that the KLT is more general than the FT because it makes no 
assumption about signal periodicity or waveform, these authors took one important 
new step in pointing out that only the largest of the KLT components need be 
calculated, in contrast to the FT, where all components (one for each frequency) 
must be calculated. This largest KLT component, or coefficient, is what the math- 
ematicians call the *dominant eigenvalue" in the solution of the integral equation 
(5.15). Dixon and Klein did not attempt to prove any mathematical theorem about 
this fact, but they did numerical computer experiments showing that this must be the 
case. 

One might ask what prevents radioastronomers from using KLT for SETI now. 
The simple answer is the computational burden. In fact, the KLT kernel is the 
correlation, and, being the mean value of the product of two random variables, this 
kernel is not separable. In general, one cannot hope for the existence of a fast KLT 
algorithm. In turn, this means that the computer time required to calculate the 
eigenvalues and eigenvectors of a correlation matrix of order N is proportional to 
N?, rather than to N In N as for the FFT. 

Nevertheless, several concurrent developments seem to be paving new ways to 
overcome the above difficulties. On the one hand, the steady improvements in com- 
puter hardware and parallelization techniques seem to lead to very fast algorithms 
capable of getting the eigenvalues and eigenvectors of a large square symmetric 
matrix such as the correlation. On the other hand, the progress in the mathematical 
theory of the KLT has been steady since the early 1950s, and we mention some results 
of potential interest for SETI applications. 


(1) For an exponential correlation of the form 
E{X(n)X(n)} = eo! (5.16) 


the problem of finding the KLT was completely solved as far back as 1958 [12, 
pp. 99-101]. 

(2) The correlation (5.16) is just an example of stationary random process; that is, a 
process having a correlation of the form 


E{X(t))X(b)} =f (Ih — tl). (5.17) 
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(3) 


(4) 
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Now, for the general stationary correlation (5.17), Srinivasan and Sukavanam 
[13, 14] obtained a solution to the integral equation (5.15), where the right-hand 
side is an arbitrary real-valued function /(---) defined on the positive real axis. 
They assumed that f(---) admits a Laplace transform f*(---), and in practice 
confined themselves to the case where the latter is given by 


g(z) polynomial of degree not exceeding (n — 1) 


5.18 
polynomial of degree n 9:19) 


though they state that their arguments can be easily extended to the more 
general case where f*(---) admits a Mittag-Leffler expansion. For the case of 
(5.18), they gave explicit, though complicated, formulas for computing the eigen- 
values numerically, but apparently not for computing the eigenfunctions. This 
prevents further study to be carried out on the possibility that a fast K-L 
algorithm might exist for the stationary correlation (5.17). More investigations 
are needed. 


S. Watanabe [15] introduced the method of the K-L expansion into the realm of 
pattern recognition in 1965. In this application, an image is to be represented in 
terms of an optimal coordinate system, and the set of basis vectors which make 
up this coordinate system is referred to as an eigenpicture. The basis vectors are 
simply the eigenfunctions of the covariance matrix of the ensemble of images. 
The state of the art in the application of the KLT to images is described in [16], 
and this shows that computers already exist that are powerful enough to apply 
the KLT to image processing. 

The first (apparently) fast K-L algorithm [17] was obtained in 1976 by 
A. K. Jain. An excellent description of his mathematical algorithm was given 
by A. Rosenfeld and A. C. Kak in [18]. The key idea is to make the correlation 
separable by resorting to exponential functions. For instance, let an image 
belonging to a given set of images (random field) be sampled on a f*(---) square 
sampling lattice, and let f(m,n) denote the samples, where both m and n take 
on integer values from 0 through N — 1. Then the assumed correlation is of the 


type 


E{ f(n, mf (p, q)) = re rtd = e7am-ri ebm- (5.19) 


where r1, r2, a, and b are constants, the former two being less than unity. For 
this (discrete) correlation both the K-L eigenvalues and eigenfunctions may be 
explicitly found, as in [17]. There Jain has shown that if the image boundary 
pixels are known, they may be used to modify the rest of the image in such a way 
as to possess a K-L transform that can be implemented using FFT (or the 
more recently developed fast sine transform). Thus, Jain's result is essentially 
a reduction of KLT to FFT preserving the typical advantages of both. 
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5.6 CONCLUSION: ADVANTAGES OF THE KLT FOR THE FOCAL 
SPACE MISSION 


Since the 1950s the number of applied scientists using the KLT for their research has 
slowly increased, but the KLT still lies outside the realm of most current scientific 
research. This situation of neglect seems to have been caused primarily by two 
obstacles. 


(1) The exceedingly heavy computational burden required by the KLT. 
(2) The many obscure points still plaguing the KLT mathematical theory. 


While the first obstacle might be overcome relatively soon by the development of 
parallel processing computers, paving the mathematical way requires more effort. 

SETI is a field of research where the KLT might distinguish itself in comparison 
with the FFT. Only the KLT, in fact, would reveal wideband signals whatever the 
nature of the noise spectrum, and whether or not the random process is stationary. 
The time appears to be ripe for the KLT to be taken seriously by the SETI as well as 
by other signal-processing investigators all over the world. 

There is, however, an additional and very important point that we would like to 
stress: the KLT is not just used for filtering weak signals out of the noise: the KLT is 
used for data compression also. In fact, consider the four basic steps of the KLT. 


(1) Find the eigenvectors of the autocorrelation of the set of data. 

(2) Assume the set of eigenvectors as new vectors. 

(3) Expand the set of data over this set of vectors and then truncate it by (arbitrarily) 
declaring that whatever is beyond a certain (low) correlation value is “noise” 
(i.e., unnecessary data). 

(4) Reverse-transform to the original set of axes and reconstruct the "filtered" set of 
data. 


Data compression occurs at Step (3). 

Moreover, since data compression is essential in the radio link at huge distances 
like those to be reached by FOCAL, one concludes that the KLT is the best possible 
way of compressing the data sent by FOCAL to the Earth (i.e., the best way of letting 
FOCAL be successful). 
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Giordano Bruno Memorial Award 
presented to 


Claudio Maccone 


for Technical Excellence 
in the service of SETI 
27 April 2002, Trenton NJ ‘USA 


Figure 5.1. Plaque of the “Giordano Bruno Award" presented by the SETI League to the 
author “for Technical Excellence in the service of SETT” on April 27, 2002, at the SETI League 


Conference, held in Trenton, New Jersey. More at the website: Attp://www.setileague.org]/ 
awards|brunowin.htm 
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Figure 5.2. Claudio Maccone in front of the Giordano Bruno Memorial in Rome. This 
Memorial was erected in 1889 right on the spot (in “Campo dei Fiori" square) where Giordano 
Bruno (1548-1600) was burned at the stake on February 17, 1600, by order of the Roman 
Inquisition. Photo shot on May 29, 2002. 
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GL-SETI (gravitational lensing SETI): 
Receiving far ETI signals focused by the 
gravity of other stars 


6.1 INTRODUCTION 


The SETI League (website: Attp-//www.setileague.org) is a worldwide organization 
of thousands of SETI supporters who generally use small TV dishes and PCs to 
do SETI searches from their own backyards. In general, such modest apparatuses 
could hardly be expected to lead to a contact with ETI, except for ETIs living on 
planets of nearby stars, but the notion of gravitational lensing changes this picture 
completely. In fact, it could well happen that a very precise alignment occurred 
casually between the ETI source, an intermediate star acting as a focusing device, 
and the Earth. Thus, a transient but sufficiently strong ETI signal could be detected 
on Earth even if it comes from a very far source in the Galaxy and even if it is detected 
with a small dish apparatus. It all depends on the mass of the intervening star, on the 
precision of the alignment, and of course on the power of the ETI emitted radio 
waves. 

This great step ahead in SETI was first suggested to the author of this book by 
the SETI League President, Richard Factor, who first presented a paper on this 
topic at SETICon '01, the 2001 SETI League Technical Symposium and Annual 
Membership Meeting, held in Trenton, NJ, April 28-29, 2001 [1]. The author of 
this book is greatly indebted to Richard Factor for giving him permission to 
reproduce from [1] the following two sections of this chapter. The name “G-L SETI!” 
for this new way of doing SETI was suggested by the author to Richard Factor by 
e-mail. 
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6.2 ONLY TWO TYPES OF SETI SEARCHES FROM THE EARTH UP 
TO 2001! 


6.2.1 Introduction 


Microwave SETI (The Search for Extraterrestrial Intelligence) focuses on two 
primary strategies, the “Targeted Search" and the "All-Sky Survey". Although 
the goal of both strategies is the unequivocal discovery of a signal transmitted by 
intelligent species outside our solar system, they pursue the strategies in very different 
manners and have vastly different requirements. This chapter introduces a third 
strategy, also with the goal of unequivocal discovery of an extraterrestrial signal, 
with equipment and data processing requirements that are substantially different 
from the commonly used strategies. This strategy is particularly suitable for use with 
smaller radio telescopes and has budgetary requirements suitable for individual 
researchers. 


6.2.2 Background 


Since the first tentative SETI experiment in the 1960s, increasingly larger radio 
telescopes and more powerful signal processing engines have been searching the 
sky for signals. Perforce these searches have been limited to looking largely for 
continuous or pulsed narrowband signals since these are the most likely to be 
detectable, and are most identifiable as being of unnatural origin. A number of “hits” 
have been recorded, beginning with the famous *Wow" signal and continuing to the 
present. After weeding out cases of equipment problems and man-made interference, 
a number of candidate signals remained, any of which might have been of intelligent 
origin. None of them could be proved to be so, largely because they were not 
verifiable. Revisiting the signal's supposed point of origin failed to provide a repeti- 
tion of the event, leaving the original signal as a tantalizing but scientifically useless 
phenomenon. 

In order for a detected signal to be accepted as of intelligent, extraterrestrial 
origin, it is generally agreed that it must meet two criteria: 


(1) It must not be "natural". That is, no natural process could have created it. There 
have been false alarms, such as the initial apprehension that the regularity of 
pulsar signals signified intelligent design. 

(2) It must be verifiable. To rule out man-made causes it must be present long enough 
so that several observers in widely separated locations can verify its point of 
origin, and all must agree on the same extra-solar point! 


Of course, it would be desirable for the signal to have, somehow, a modulation 
that would impart information to the observer. An on-off modulation in some 


! This section was written by the SETI League President, Richard Factor. 
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obvious pattern such as sequential prime numbers would comfortably fulfill this 
desirable but not-strictly-necessary characteristic. 

With over two decades of sometimes fitful, sometimes diligent searching, the 
results can be summed up in two sentences: We know that the sky isn’t teeming with 
strong signals. And we have searched such a small percentage of the phase space that 
it would be foolish to conclude there’s nothing to be found. 


6.2.3 Searches 


The physics of detecting interstellar signals is challenging but not daunting. Calcula- 
tions show that a relatively modest pair of radio telescopes with easily achievable 
transmitter power could communicate between Earth and the nearest stars. Two 
radio telescopes the size of that at Arecibo, Puerto Rico, could, with 1-Megawatt 
transmitters, detect each other’s presence a good fraction of the way across the 
Galaxy. The Drake equation is a construct that enables us to focus on and attempt 
to quantify the likelihood of other civilizations with which we might communicate. 
Although recent discoveries of planets circling nearby stars has reduced some of the 
uncertain terms in this heuristic, there remain sufficient imponderables to allow 
essentially any conclusion to be drawn. If one concludes that there are very large 
numbers of civilizations in the Galaxy, it is reasonable to infer that several of them 
are quite “close” to us, perhaps within tens or hundreds of parsecs. If one concludes 
that there are only a small number, then it is likely that they will be located at greater 
distances. 

The location of the putative civilization defines the strategy for locating it. If it is 
nearby, our largest, most sensitive radio telescopes would probably be able to detect 
signals emanating from it, even if those signals are not specifically being “beamed” 
toward us. Smaller radio telescopes, and, in particular, very small ones, such as 
3m-5 m backyard dishes, would not be able to detect “leakage” radiation from even 
the closest stars. On the other hand, if a very powerful signal were being beamed, 
either directly to us, or sent omnidirectionally into the Galaxy as a beacon, even the 
largest radio telescopes would likely fail to find it. Although they would be capable of 
detecting the signal, their beamwidth, which is inversely proportional to their size, 
would be so narrow that it would require either extremely large numbers of million- 
dollar instruments or extravagant luck to be pointing in the right direction to hear the 
signal. 


6.2.4 Targeted search 


The bifurcation of microwave SETI into two search strategies accommodates these 
realities. Very large radio telescopes, of which there are only a tiny number and whose 
observing time is precious, are used to probe the nearest stars. The SETI Institute’s 
Project Phoenix is the main exemplar of this strategy. This targeted search has an 
excellent chance of detecting a radio-using civilization (such as ours) if it is on the 
planet of a star out to about 100 pc. Such stars are well catalogued and can be selected 
on the basis of similarity to the Sun. Extra emphasis can be given to stars that are 
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known to have planets; waste can be obviated by foregoing binary stars or others 
presumed for various reasons to not support life. 

One major advantage of the targeted search is that it doesn’t presuppose delib- 
erate attempts at communication. It systematically investigates nearby stars and, if 
one harbors a radio-using civilization, it will likely find it. The major disadvantage is 
its implicit assumption: civilizations are plentiful and hence nearby. Other, explicit 
assumptions which seem reasonable may simply be incorrect (e.g., non-Sol-type stars 
are less likely to have associated civilizations). 


6.2.5 All-sky survey 


Almost a precise complement to the targeted search is the all-sky survey. Where the 
first assumes plentiful civilizations, the other makes no such assumption. Where the 
first assumes no deliberate attempt at communication, the other requires it. Where 
the first cherry-picks “appropriate” stars, the other makes no distinctions. In terms of 
instrumentation, at least as far as mechanical hardware is concerned, they are as far 
apart as can be. At least theoretically, one could argue that the all-sky survey could be 
accomplished by nothing more than a dipole antenna, while the targeted search will 
benefit by using the most enormous radio telescope that can be built. As a practical 
matter, the size of the telescopes used in the all-sky survey must fall between limits 
imposed by sensitivity and interference rejection on one end and economics on the 
other. 

Assume that one desires to cover the entire sky with as much sensitivity as 
possible. With appropriate location of the observatories, one could accomplish this 
with approximately 5,000 “small” dishes on the order of 3 m-5 m in diameter. This is 
the essence of the SETI League's Project Argus, a “grass roots" endeavor. There are 
literally millions of these dishes in the hands of TV watchers, at least in the United 
States, and, due to the advent of DBS satellites, many of them are available for the 
price of carrying them away. Assuming the economic cost of re-commissioning each 
dish is on the order of $1,000, the antennas for the all-sky survey come in at only $5 
million. This is a pittance compared to even the cost of a single research-grade radio 
telescope. However, the economics of scaling is very unfavorable. For instance, to 
only double the distance at which a given signal can be detected, one would need to 
double the diameter of the antenna, making it in the 6m-10 m range. Because these 
dishes are no longer littering the landscape, they must bear their actual economic 
cost, on the order of $10,000 each. Just as bad, doubling the diameter halves the 
beamwidth in two dimensions, raising the required number of dishes to 20,000. Thus, 
doubling the sensitivity increases the cost from $5 million to $200 million. Doubling 
the sensitivity yet again requires 80,000 12 m-20 m dishes, at perhaps $50,000 per 
copy. 

The economics of increasing the sensitivity of an all-sky survey are formidable. 
Given that the search is sensitivity-limited, a reasonable but not conclusive assump- 
tion, an improvement in the strategy might be to concentrate a smaller number of 
larger dishes in the direction of the Galactic plane. The Galaxy is only a few hundred 
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parsecs thick in this neighborhood and really strong signals are statistically more 
likely to come from a direction where there are more stars. 

As with the targeted search, there is a major implicit assumption in the all-sky 
survey: Somewhere out there we (or the entire Galaxy) are being sent a “beacon” 
signal. Unlike the leakage we as a civilization have been generating for almost a 
century, and which can be detected by a targeted search, to detect us at all-sky-survey 
distances, we would have to deliberately send a high-power signal to somebody who 
was looking for it. For a civilization at our level of development this is not economic- 
ally and possibly not technically feasible; for one somewhat or substantially 
advanced, it may be possible or even routine. If the assumption that there is the 
equivalent of a “beacon” being sent is wrong, then the search will fail. 


6.2.6 Common requirements 


The two strategies were discussed without regard to the electronic instrumentation 
necessary. As divergent as the antenna requirements are, the receiver and signal 
detector requirements are very similar. For a research-grade radio telescope, the cost 
of the mechanical system is so high that any reasonable electronic detection ensemble 
has a cost, you should forgive the expression, in the noise level. This is emphatically 
not the case in the all-sky-survey scenario, in which the electronic requirements of the 
receiver and data reduction hardware can equal or exceed the cost of the antenna, and 
yet come nowhere near the capability of the larger instrument's electronics. Fortu- 
nately, there is great cause for optimism! While the cost of constructing mechanical 
hardware increases slowly with time, the cost of constructing electronic hardware 
plummets with Moore's law. At the moment professional electronic hardware exceeds 
amateur capability by perhaps a few dB in sensitivity (disregarding antenna size), two 
orders of magnitude in stability, and three to four orders of magnitude in frequency 
coverage. Advances in DSP in particular, as well as improvements in semiconductors 
and other technology, are likely to make today's professional capabilities within the 
reach of amateurs in only a few years. 

Divergent requirements, both mechanically and culturally, do not obviate the 
desirability of conducting both types of searches. The fact is, nobody knows the 
prevalence or location of radio-using civilizations. Many or few, advanced or at our 
level of development, near or far, we simply have no idea. Proof of their existence is 
interesting and important and the cost of searching is insignificant. 


6.3 GL-SETI: NAMELY, SETI SEARCHES FROM THE EARTH BY 
EXPLOITING THE GRAVITATIONAL LENSES OF OTHER STARS? 
6.3.1 A third strategy 


The purpose of this extensive background discussion was to examine the implicit 
assumptions and requirements of both kinds of searches. Each has a distinctive 


? Like the previous section, this section was written by the SETI League President, Richard 
Factor. 
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vulnerability. If there are no nearby civilizations, the targeted search will fail. No 
matter how many civilizations there are, if nobody is transmitting a beacon the all- 
sky survey is unlikely to detect any of them. What if we happen to be in a deserted 
neighborhood? Too bad. 

In the discussion above I stated that one of the requirements for a signal to be 
scientifically accepted as being of intelligent origin is that it be verifiable. This is not 
entirely true. Another way to prove extraterrestrial origin for a signal is for the 
content (i.e., modulation), to be both explicit and alien. Certainly a single frequency 
beacon wouldn't fulfill this criterion, nor would simple pulsed signals, the alien 
equivalent of telemetry signals, or anything else that could arguably have been 
produced on Earth. What would be acceptable? A television signal depicting aliens 
or a signal whose decoded modulation revealed scientific knowledge beyond current 
competence would, although the first surely would be suspected of being a hoax. 
Signals with information between these extremes, upon detailed scrutiny, might be 
accepted, at least provisionally. Why, however, consider these possibilities when it is 
commonly accepted that at best a single frequency beacon might be discovered? 

The phenomenon of gravitational lensing, a consequence of general relativity, is 
scientifically accepted and has proved a valid astronomical and astrometrical tool. 
A gravitational lens occurs when electromagnetic radiation passes a massive astro- 
nomical object such as a star or even a galaxy. Because of the large area of signal 
“collected” by the lens and the potentially small area of its focus, enormous signal 
gain is possible. Claudio Maccone has written a treatise on the subject, stating that 
our own star would have a gravitational focus at about 550 AU, allowing a spacecraft 
at this distance to take advantage of this lens to provide signal gain greater by far 
than that of the Arecibo dish. One of the purposes of this spacecraft would be to 
look for signals of intelligent origin. Sadly, most of us do not have our own space 
program and therefore cannot rely on the Sun to supplement our antenna. Is all lost? 
No! 

For the Sun, the closest point of focus is 550 AU. However, the focus of a 
gravitational lens is not a point, it is a line. This line is directed radially from the 
focusing mass, and signals at different radial distances from the mass focus at 
different points along the line. Any distance greater than 550 AU would therefore 
focus signals coming from a sufficiently great distance on the opposite side of the Sun. 
At this focal point one could take advantage of the gain of the spacecraft antenna in 
addition to the gain of the gravitational lens, giving a great enough signal strength to 
detect even “leakage” signals from stars much farther away that those targeted in 
searches with our biggest telescopes. 

Since the focus is a line, it follows that this effect can be employed at any distance 
beyond 550 AU. While we have no immediate prospect of going 550 AU from the 
Sun, we are already more than 550 AU from every one of the billions of stars in our 
Galaxy! Therefore, at any given time we could be in the line focus of some other star's 
gravitational lens, and could be receiving some other civilization's signals with rela- 
tively modest equipment. Perhaps we have already done so. One reasonable (but 
entirely conjectural) explanation of the SETI "hits" that we've received over the 
decades is that it was a transient gravitational lensing phenomenon. 
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Conceptually, then, we can see that it should be possible to take advantage of the 
gravitational lens to receive, without an enormous antenna, signals from a great 
distance. Unfortunately, doing so requires the fortuitous alignment of the transmit- 
ting source, a star (or other large mass), and an antenna, not to mention a receiving 
apparatus prepared to detect the signal. If we accept the notion that the lens is 
powerful enough to allow us to detect leakage radiation rather than a directed 
beacon, we’re entitled to assume that any civilization such as ours would be detect- 
able. Therefore, the number of detectable sources depends on the “solution” to the 
Drake equation, compounded with two additional variables: 


(1) What are the odds that, at any given instance, a star and potential transmitting 
source are so aligned that reception would be possible?; and 

(2) Is there an antenna/receiver combination available at the focus capable of 
capturing a signal if one were present? 


In the spirit of the Drake equation, I shall designate these variables as f, for the 
fractional probability of an appropriate alignment, and f, the probability that a 
signal, if present, will be detected. As with other terms of the Drake equation, f; 
is determined by the Universe. There will be just so many foci crossing one's antenna 
per time period. Like some, but not all, terms, this is susceptible to reasonable 
calculation, and values are available in the literature. Unlike f}, f, is under our 
control. If a SETI antenna capable of capturing a high-power, single-frequency 
beacon is also capable of capturing leakage signals with the aid of a fortuitous 
gravitational lens, then the all-sky-survey model is also appropriate for this type 
of search, and the economic cost of the antennas necessary to bring f. arbitrarily 
close to one is entirely reasonable. However, the electronic signal detection package 
useful for beacon detection is unsuitable for detecting and verifying gravitationally 
amplified signals. 

Because of the relative motion of the notional transmitting source, the interven- 
ing lensing body, and the orbital and rotational motion of the earth, the focus of the 
signal is constantly shifting. Orbital and proper motions of bodies in this Galaxy are 
on the order of tens to thousands of km/s. With some lensing events these motions 
will fortuitously subtract and provide a relatively stationary focus, but probabilisti- 
cally the large majority will add, giving a receiver a relatively short time in the focus. 
A reasonable estimate, derived from estimates of stellar brightening, gives periods of 
minutes to a few hours. A much longer period would be of little benefit since most 
antennas operate in drift-scan mode, and only look at a given area of the sky for 5 min 
to 15min. 

Unfortunately for the initial verifiability model, it may be practically impossible 
to use multiple radio telescopes to verify the presence of an intelligent signal. Not 
only will the signal be temporally transient and destined to never repeat, but the focus 
of the gravitational lens may encompass spatially only one of the antennas. Thus, one 
must look to the second verifiability model, one in which the signal(s) modulation 
characteristics are in themselves indicative or conclusive of alien origin. To accom- 
plish this, as an absolute minimum, a recording of the signal is required. 
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The electronic package of a typical SETI system comprises, after the analog 
receiver components, a digitizing and analysis subsystem. An amateur system can 
be little more than a personal computer with a sound card. Such hardware can look 
for narrowband signals over a bandwidth of perhaps 40 kHz. A professional system 
uses a number of dedicated processors to give several orders of magnitude more 
frequency range, on the order of tens or hundreds of MHz. In either case, however, 
the analysis system must make a decision: Is there a narrowband signal present in the 
passband? If so, the immediate goal is to determine from whence the signal emanates. 
If it is coming from a point stellar source, it should show doppler shift characteristic 
of the Earth’s rotation, and should vanish if the radio telescope is pointed moment- 
arily in some other direction. If these conditions are fulfilled, then another telescope 
at another location is advised of the signal and asked to verify its presence. Missing 
from all this excitement is any analysis of the signal itself! A narrowband signal is 
characterized by a single number: its frequency. This, plus or minus a few hundred Hz 
due to doppler shift, is all you need to know. There’s no point in recording the signal 
itself. 

To see what to expect from a gravitational-lens-enhanced signal event, consider 
what would happen if one were to aim an antenna at the Earth from space. As the 
Earth swam into the focus of the dish, a panoply of signals would reveal themselves. 
Among the strongest would be television transmitters and pulsed radars. Weaker 
signals used for point-to-point communications and radionavigation, for example, 
would be evident if the receiver had enough sensitivity. These signals would be all 
along the frequency axis. Depending upon time of day or night, frequencies below 
approximately 5 MHz to 50 MHz would be filtered from the ensemble by ionospheric 
reflection and absorption. Anything from 50 MHz to many GHz would be fair game. 
For “internal” use by our civilization, there are no “magic” frequencies. In fact, the 
“waterhole” is the /east likely to have strong signals, since it is reserved for receiving 
weak signals! Whether or not another planet has a radioreflective ionosphere such as 
ours does isn't all that important, since for other reasons we will want to limit our 
search to a somewhat higher range of frequencies. Ideally, it would be desirable to 
search in the range of approximately 1 GHz to 10 GHz, or even lower and/or higher if 
antenna size and/or precision permits. 

Would we detect the Earth with a receiver designed specifically for extremely 
narrow frequency bin detection? Maybe. Although there is little point in transmitting 
a totally modulation-free, extremely narrowband signal (except, perhaps, as a 
frequency standard or interstellar beacon), there is often enough energy transmitted 
at a "carrier" frequency used as a demodulation reference. It has been said that “a 
sufficiently advanced form of modulation is indistinguishable from noise" and we 
have been approaching that “ideal” almost since the beginning of electromagnetic 
communication. For example, television transmission in the United States will, over 
the next decade, shift from a format with a strong carrier component to a "digital" 
format in which there will be no carrier at all. 

Another civilization’s hope of detecting the next century’s “I Love Lucy" will be 
greatly reduced. For the purpose of SETI it would be better to have a detector that 
could detect any artificial characteristic of a signal ensemble. Among the hallmarks of 
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artificiality would be, in addition to frequency coherence, a broadened or otherwise 
interesting autocorrelation function, a non-Gaussian probability density function, a 
suddenly differing smoothed frequency spectrum, and an amplitude modulated, at 
whatever rate, intensity. 

Another interesting detection method involves the Karhunen—Loéve Transform 
(KLT), which promises to detect the presence of any non-random signal. The 
computational burden of these methods varies from minor (non-Gaussian PDF) 
to fearsome (KLT). While it would be desirable to employ all these methods, and 
it will be possible to do so with modest equipment in the near future, there is no 
reason not to use the simpler methods available right now. 

Given an antenna and some method of detecting when a signal is present (using 
whatever methods we choose), we aren't quite there yet. If the detector alerts us to a 
possibly artificial signal (or group of signals) in the antenna beam, what good does it 
do us? With the gravitational lens scenario, we cannot count on a cooperative 
Observatory to verify the location or existence of the signal(s) since their footprint 
may not include that observatory. Therefore, we must hope that the alternative 
criterion for acceptance, intelligibility of modulation, obtains. Moreover, we must 
record as much of the baseband signal as we possibly can since we will, in all 
likelihood, never have the opportunity again. 

This may not be as formidable an obstacle as it seems. For a traditional SETI 
search, little signal recording is necessary. Of primary interest is the existence of 
narrowband signals whose characteristics can be defined in a few bytes. To record 
the entire baseband in the hope of capturing the modulation of an intelligently 
generated signal would require an impressive recorder. Assuming a 10 GHz band- 
width and an 8-bit dynamic range, the data generated would fill a standard VHS 
videotape roughly once per second. A more dramatic way of looking at this is that if 
you put the Statue of Liberty in the middle of a football field and covered the whole 
field with the data tapes, one year's worth of data would obscure the field, statue, and 
all, up to the torch. 

I have no desire to bury the Statue of Liberty in worthless data, which is what 
most of it would be. A better way to handle this is to be more judicious in our data 
recording habits. First, we would only want to run the recorder when there is a 
candidate signal present. Based on the gravitational lens statistics, or, alternatively, 
the number of “hits” received in SETI searches in the past, this would be comfortably 
under 1% of the time. Of course, the time to initiate and terminate recording would 
be determined by a signal detector broadly described above. Next, recording the 
entire baseband, beyond the state of the art for a single recorder at present, isn't 
really necessary. Although it is conceivable that there would be a torrent of signals at 
all frequencies, it is more likely that they will appear in a more limited area. On Earth 
we allocate frequency bands for different purposes. Some have a few strong signals 
(broadcasting), some have many weak signals (portable telephony). Even with the 
enormous gain of a gravitational lens it is unlikely that we can receive signals unless 
they have many kilowatts behind them. By setting up a number of recorders capable 
of an instantaneous bandwidth of, say 50 MHz, and a suitable number of signal 
presence detectors, we should be able to deal with whatever comes our way. 
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Finally, we would need to decide on the recorder *dynamic range" which in turn 
is determined to a large extent by the number of signals expected to be received and 
the expected signal-to-noise ratio. This is normally specified in decibels (dB) wherein 
each bit of the sampled signal increases the range by a factor of 2, or roughly 6 dB per 
bit. As an example, a broadcast-quality television signal requires roughly 10 bits of 
dynamic range, and a bandwidth of roughly 5 MHz. It is probably unrealistic to 
expect a *broadcast quality" of anything at interstellar distances, but with a signal of 
any complexity and only one chance to capture it, it is better to err on the side of 
greater precision. A digitizer of at least 4 bits and preferably as many as 8 bits should 
handle a wide variety of signals. 

Given the above analysis, the absolute amount of data to be recorded reduces to 
a more manageable average rate of hundreds of kilobytes per second and a burst rate 
of, say, 25 megabytes per second. Even this rate would fill many tapes, but because of 
the *bursty" nature of the data, it should be possible to subject each burst to more 
comprehensive analysis during intervals when no candidate signals are being 
received. The data can be initially recorded in random access memory and only 
committed to tape or other storage medium when there is a reasonable probability 
of a signal being present. This is a more desirable method because “data acquisition" 
to memory is simpler and faster than recording directly to a magnetic or optical 
medium, and the RAM medium can be immediately and indefinitely reused if the 
candidate signal is found to be spurious. 

Consider one possible configuration for a small SETI “observatory” electronics 
package. A specially modified video obscenity delay line is used as a burst storage 
recorder. Electronically, it is arranged as an “‘endless loop" recorder, so that the last 
20 seconds of data received are always in memory. A "signal detector", still to be 
optimized, works with a PC to determine the likelihood that there is a non-random 
signal in the 5MHz-wide passband of the downconverted radiofrequency input. 
When such a determination is made, the computer, after a 10s delay, tells the video 
recorder to stop recording, leaving 10s of pre- and 10s of post-"detection" signal in 
its memory. This memory, approximately 300 Mbytes worth, is then transferred to a 
computer for storage and subsequent detailed analysis. 

It should be noted that the gravitational lens scenario and the narrowband 
beacon scenario are by no means mutually exclusive, and the ability to perform both 
types of detection enhances the capability of both small- and large-antenna SETI 
observatories. 


6.3.2 Summary 


The advantages of looking for gravitationally-lensed intelligent signals include 
increasing the chance for detection at relatively small additional cost and at least 
the possibility of obviating the “we had a hit but couldn’t confirm it” problem. It is a 
strategy that differs from the “targeted search" in that it has a chance of picking 
up "leakage signals" from solar systems that are otherwise completely out of range. It 
is a strategy that differs from the all-sky search in that it doesn't require a signal 
beamed to us directly by a civilization that knows where we are, or, transmitted 
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omnidirectionally by a civilization that has incredible power at its disposal. It is a 
strategy that, given its modest antenna requirements, can be adopted by amateur and 
small observatories. And it is one that will benefit as the state of the art in signal 
processing improves inevitably, rather than one that requires ever bigger radio 
telescopes. 


6.4 MACCONE’S EQUATION RELATING TO (1) MAGNIFICATION OF 
A LENSING STAR, (2) DISTANCE OF THE ET TRANSMITTER, 
AND (3) POWER OF THE ET TRANSMITTER 


The G-L SETI ideas outlined by the SETI League President, Richard Factor, in the 
preceding Sections 6.2 and 6.3, were entirely qualitative. In other words, Richard 
Factor did not give any mathematical theory enabling the scientists to check whether 
G-L SETI is an actually achievable goal by virtue of such numbers as the magnifica- 
tion of the lensing star located in between the Earth and the ET transmitter, the 
distance of the ET transmitter from the Earth (i.e., the “range” of our SETI searches), 
and the (unknown to us) power of the ET transmitter. 

In this section we make G-L SETI a quantitative science by introducing the use of 
mathematics and by discovering the equation relating to 


(1) The magnification Gzens of the lensing star. This lensing star must be located 
along the straight line between ET and the Earth, and could be any star nearby 
the Sun in the Galaxy (say, any star up to 2,0001t-yr away from the Sun in all 
directions. In the year 2002 we already know the distances (1.e., the parallexes) of 
all 218,000 stars closest to the Sun in the Galaxy and located within a sphere of 
about 2,000 It-yr from the Sun. All these 218,000 star distances are listed in the 
European Space Agency's Hipparcos Catalogue, published in 1998. The distance 
between the Earth and the lensing star, dubbed Dj, p,;, hereafter, is thus 
supposed to be a known parameter by virtue of the Hipparcos Catalogue. As 
for the magnification Gzens of the lensing star itself, we also regard it hereafter as 
a known parameter, although a difficult one to estimate. Actually, the magnifica- 
tion Gr,,; depends on (a) the mass of the lensing star, and (b) the atmosphere of 
the lensing star, in particular the star's electron density near to the star surface, 
which is where the ET signals have to pass through. We assume these data to be 
known, though this assumption could be largely optimistic. 

(2) The distance Dzr..g;;, of the ET transmitter. This is assumed to be an unknown 
datum hereafter. More exactly, we assume the distance Der_—rens between ET and 
the lensing star to be an unknown datum, and, of course, one has 


Dr Earth = D gr — Lens E D iens Earth (6. 1) 


(3) The power Per of the ET transmitter. This also is assumed to be an unknown 
datum, obviously. 
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In order to derive our new equation, which was published for the first time in 
2002 (see [2]), let us start from the description of the radio link given by John D. 
Kraus in his seminal book Radio Astronomy [3]. Suppose ET radiates isotropically 
and uniformly over the bandwidth Bz; the unknown power Pgr from ET's star, 
located at the unknown distance Dgz. ;,,,, from the lensing star. The power Pera Lens 
received at the lensing star is given by 


Ber @ LensP gr Aeff Q Lens 


PET à Lens = 2 (6.2) 
BgrAnDy. pons 
from which, assuming Bgra pens = Ber, one gets 
Pr er o Lens 
Per @ Lens = ET O ATE (6.3) 


2 . 
4AnD ET —Lens 


Then, Pera Lens 15 magnified by the factor G;,,, and finally reaches the Earth (located 
at the known distance Dyens—garrn from the lensing star) decreased to the value 
Pera gai by the inverse-square law: 


G pons Per @ Lens Aeff @ Earth 


2 
4nD Lens—Earth 


PETG Earth = (6.4) 


Substituting Pez a pens from (6.3) into (6.4), we get PET @ Farin as a function of only two 
unknowns: Per and Der_rens- 


Grens PrrAgy @ Lens Aeff @ Earth (6 5) 


Pera Earth T 
@ 2p 2 
167 DET-LensD Lens- Earth 

Let us now notice that we can measure experimentally the power Pera Earth 
received at our radiotelescope on Earth and, thus, Pera garin is to be regarded as a 
known datum. Therefore, we can solve Equation (6.5) for the unknown distance 
Der-—tens» finding this distance as a function of the unknown power emitted by ET, 
Per: 


G Lens A ofr à Lens A efr à 
Det—tens(Per) = hens ell Crer ctf See ox Pig (6.6) 
Pgr à garh 6T DT ons garth 


Replacing (6.6) into (6.1) we finally get the full ET-to-Earth range expressed as a 
function of the only unknown power Ppr emitted by ET: 


GrensA eff à LensA eff @ Earth 
2 zi 
Lens—Earth 


Pry. (6.7) 


D — far P = D ens — Eartn m 

ET-Earih[ Per) Lens— Eartl n 
This is the basic relationship we wanted to point out between the ET distance from 
Earth, Dgr. pgj,;, and the power, Pgr, of the isotropic signal emitted by ET. We 
believe that this formula will be of help, jointly with the Hipparcos Catalogue, to put 
the future GL-SETI searches on sound rational and scientific foundations. 
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6.5 SUN GRAVITY LENS AND SETV: THE SEARCH FOR 
EXTRATERRESTRIAL VISITATION 


SETV is an acronym for “Search for ExtraTerrestrial Visitation". This means finding 
scientific proofs that aliens visited in the past either the Earth itself or, more in 
general, some parts of the solar system. Nowadays we have a SETV Institute whose 
mission and more can be found at the website. 

This book is not concerned with SETV since in our opinion this would lead easily 
to questions like the reality of UFOs, etc., which are regarded as non-scientifically 
proven subjects by this author. There is, however, one fully scientific argument 
related to SETV and to the gravitational lens of the Sun that we want to mention 
here since it could, one day, become the object of radio astronomical searches, 
especially in the infrared bands, and could also easily lead to the discovery of those 
aliens who are spying us!. Here is the argument. 


(1) Suppose that an alien civilization discovered us enough time ago. 

(2) Suppose they have interstellar space-faring capabilities, at least for robotic 
probes, but possibly also for inhabited probes. 

(3) Suppose they use electromagnetic waves to transmit their reports about us back 
to their mother star. This is, in this author's view, the most severe assumption: in 
fact, if they are so much more technologically advanced than us, in order to 
communicate they could use neutrinos, or even other technologies still unknown 
to us. 


Well, they may have then sent probes from their star to about 550 AU from our 
Sun in order to use the full power of the gravitational lens of our Sun. This means that 


(1) They position their own probe(s) in between, say, 550 AU and 1,000 AU on the 
opposite side of their own star with respect to the Sun. 

(2) They have a similar probe positioned at the focus of the gravitational lens of their 
own star. 

(3) They take enormous advantage of this two-star radio bridge to save power for 
their telecommunications. 


Suppose all that is true. 

But, then, we may wish to detect these alien probes in the spherical space around 
the Sun having a radius of at least 550 AU and extending out to about 1,000 AU in 
each direction! A huge volume of space to be explored, but a “must” to be sure that 
no alien is spying on us by resorting to the Sun's gravity lens. We conclude that 


1 This exploration of the space within two spheres of radii 550 AU and 1,000 AU 
could possibly be made from Earth by antennas searching for infrared radiation 
(the heat emitted by the alien probes). This search could appropriately be called 
a SETV search. A scientist supporting this view in the most recent years is 
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California-based Scott Stride, to whom this author is grateful for enlightening 
conversations on this subject. 


Suppose we detect such an alien probe using the gravitational lens of the Sun. 
Then, from its position around the Sun, we would immediately know the direc- 
tion (opposite to the probe and passing through the Sun’s center) along which the 
aliens’ star is located. This is a very, very important piece of information indeed, 
even if the distance of the alien star cannot be determined by this method. 


A stellar catalog like Hipparcos (by ESA), listing all the 218,000 stars closest to 
the Sun in the Galaxy, would help us immensely to find the distance of the alien 
star, and so its full 3D position! And if Hipparcos is not enough, in two decades 
we should have the SIM (Space Interferometry Mission, by NASA-JPL) stellar 
catalog yielding the 3D positions of about a million stars around the Sun in the 
Galaxy. And if even SIM is not enough, than GAIA (by ESA) should provide us 
with the 3D position of 50 million to 1 billion stars in the Galaxy within some 
decades, and this really means most stars in the Galaxy itself, even on the other 
side of the bulge and even in the Magellanic Clouds. 


The inevitable conclusion is that, if any alien probe is spying on us from 550 AU right 
now, and if we discover it, we would almost certainly detect the first extraterrestrial 
civilization in the Galaxy. 
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The gravitational lenses of Alpha Centauri A, 
B, C and of Barnard’s Star 


7.1 INTRODUCTION 


The gravitational lenses of the three nearest stars, Alpha Centauri A, B, and C 
(Proxima Centauri), are studied in this chapter. For each star, the minimal focal 
distance is found, and turns out to equal 679.262 AU, 563.484 AU and 112.138 AU, 
respectively, plus or minus the (large) uncertainties deriving from the uncertainties in 
the estimates of the star masses and radii. A comparison of these three minimal focal 
distances against the corresponding value for the Sun (550 AU, or, more correctly, 
548.214 AU) is then made, but it is clearly pointed out that all these minimal focal 
distances are just the theoretical values given by Einstein’s deflection formula for a 
corresponding “naked star" (i.e., a star as if it had no corona!). The study of the true 
focal distances that follow from taking the corona into account is much more difficult 
and uncertain, and has to be delayed for further research. For the naked stars, we 
study the deflection of radio waves for four different frequencies: the water maser at 
22 GHz, NASA’s Interstellar Probe (ISP) telecommunication frequency at 32 GHz 
(Ka band), the Cosmic Microwave Background peak frequency at 160.378 GHz and 
finally the positronium frequency at 203GHz. For each frequency the antenna 
patterns of the three naked stars’ gravitational lenses are given. Finally, all the 
above data are derived also for the fourth star in increasing distance from the 
Sun—Barnard’s Star. 

The gravitational lens of the Sun still needs more study. In fact, above the surface 
of the Sun the Corona extends into space across distances that are comparable with 
the Sun radius, and the coronal effects may only complicate the physical picture of the 
Sun as a gravitational lens. 
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7.2 THE SUN'S GRAVITY+ PLASMA LENS AS A MODEL FOR THE 
NEARBY STARS 


When will the first interstellar robotic probe be launched by humankind? In a 
millennium, in some centuries, or just a few decades ? 

No one knows the answer in the year 2008, but NASA's most advanced vision of 
the problem seems to suggest that the first robotic probes to the nearest stars will be 
launched before the year 2100 (see NASA's Interstellar Probe site: Attp://coast. 
jpl.nasa.gov/[interstellar|probe[introduction]intro.html ). 

It seems reasonable to assume that the target of the first of such interstellar 
robotic flights will be the nearby Alpha Centauri system of three stars, simply because 
this is the nearest group of stars to the Sun. This system is located about 4.3 It-yr away 
in the southern hemisphere: the direction is —62^40.8 in declination and 14h26m43s 
in right ascension for Proxima (i.e., Alpha Centauri C) in the year 2000. 

From the point of view of spaceflight, planning a mission to the Alpha Centauri 
system means that 


(1) Innovative propulsion systems must be devised by scientists and engineers to 
cover the distance of 4.3 It-yr in a reasonable" amount of time—not much larger 
than, say, a century. NASA's Breakthrough Propulsion Physics Program 
(BPPP), started in 1996 (http-//www.grc.nasa.gov/WWW]bpp/) tries to address 
this propulsion issue by resorting to the most recent and advanced developments 
in physics and engineering. 

(2) Apart from propulsion, however, other key problems will have to be solved. One 
is the telecommunication link to be established between the Alpha Centauri 
System and the Sun-Earth System after one or more such probes have reached 
Alpha Centauri. Of course, it will always take 4.3 years for our radio messages to 
reach Alpha Centauri and 4.3 more years for their replies to reach us: this seems 
unavoidable since nothing faster than lightspeed is currently known. In this 
chapter, however, we wish to show that, by exploiting the natural phenomenon 
called gravitational lensing of both the Sun and the three stars in the Alpha 
Centauri System, the powers involved in keeping a permanent two-way radio link 
between ourselves and Alpha Centauri can be greatly reduced. 


Let us start by reviewing the essential features of the gravitational lens associated 
with every star. As a more comprehensive introduction to this research field, the 
reader might wish to consult [1, 2] or the author's recent paper [3], from which this 
chapter was adapted. 

With reference to Figure 7.1, in this chapter we'll only state without proof the 
following results: 


(1) The geometry of the gravitational lens of any star (Figure 7.1) is easy: incoming 
electromagnetic waves, arriving from infinity, pass outside the star and at a 
certain distance r from its center, traditionally called the “impact parameter" 
(as in particle physics). Then, the well-known Schwarzschild solution (of the 
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Figure 7.1. Geometry of the gravitational lens of any star, its minimal focal length, and 
FOCAL spacecraft. 


Einstein equations of general relativity) yields the well-known Einstein’s 
deflection formula yielding the deflection angle a(r) that all radiation undergoes 


4GM, 
a(r) = ee (7.1) 
cr 
The /argest deflection angle a thus occurs for those rays just grazing the star 
surface (i.e., for r = r,,,) and is 


4GM s, 


2 
cr 


(7.2) 


Omax = Q(T star) F 
star 
From the inequality &(F star) > a(r), from the geometry shown in Figure 7.1, and 
from the definition of the Schwarzschild radius or gravitational radius of the star, 
that is 
2GM, ‘ar 

F Schwarzschild—star = lg = Page (7.3) 
a few easy steps (listed in [3, pp. 7-8]) yield then the minimal focal distance for the 
star's gravitational lens 


2 2 2 
C r 


Fe s 
diin h a ES l ai, 7.4 
‘focal—star 2r, 4G M gar ( ) 


This is the minimal focal distance from the star’s center that the FOCAL spacecraft 
must reach in order to get magnified radio pictures of whatever lies on the other side 
of the star with respect to the spacecraft position. Also, all points on the straight line 
beyond this minimal focal distance are foci too, because the light rays passing by 
the star farther than the minimum distance have smaller deflection angles and 
thus come together at an even greater distance from the star. 

The very important astronautical consequence of this fact for the FOCAL 
mission is that it is not necessary to stop the spacecraft at the minimal focal 
distance. It can go on to any distance beyond and focus as well or better. In fact, 
the farther it goes beyond the minimal focal distance, the less distorted the 
collected radio waves are by the star’s corona fluctuations. 
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Let us next find the equation relating the uncertainty in the determination of the 
minimal focal distance, Adfocal-star, to the uncertainties in the determination of both 
the star's radius, Arsig, and mass, AM. The theory of errors shows that one 
simply has to compute the total differential of (7.4) and replace the differentials 
by the corresponding finite differences, taking also the absolute values of all 
terms in the summation resulting from the differentiation of the factors in 
(7.4). So one has: 


2 2 
c 2f 25 Yan 
|Ad, ocal —s. arl =r: a star| + |— EE AM, ‘ar 
Terme 4G Mi Mi 
2 2 
c l star AF star AM star 
a . -(2 LSD. 
4G M star ( Fstar +| M star ) ( ) 
which, invoking (7.4), finally yields 
Ad ‘ocal—star A star AM, ar 
| cce) Ee re a a ec (7.6) 
dg, cal —star l star star 


In words: the relative error in the determination of the star’s minimal focal distance 
equals twice the relative error affecting the star radius plus the relative error 
affecting the star mass. 

The magnification or gain Gyiq, of the star gravity lens is of course huge. Along the 
focal axis (straight line between the source of electromagnetic waves, the star 
center, and the FOCAL spacecraft position), it is 


2 

T 2 7g = 8n GM star l 

Gs) An À wD X (7.7) 

More generally (see [4, p. 3, eq. (3)]), at distance p from the focal axis, and at 
spacecraft distance z from the star, the gain is 


quits. | 2P [7a 
Gstar(A; p, Z) = 4n À J ( À z : (7.8) 


where Jo(x) is the Bessel function of order zero and argument x. Since Jp(0) = 1, 
(7.8) reduces to (7.7) for p — 0, but notice also that it does so for z — oo. This the 
maximum gain provided by the naked star (i.e., the star without taking its corona 
into account at all), and so it is a (close) upper bound for the true gain. 

The FOCAL spacecraft has an antenna with radius Fantenna and efficiency Kantenna- 
Thus, the FOCAL antenna gain is given by 


2-2 
G (A) = 4m A physical ki Kantenna m 4n antenna ` K antenna (7 9) 
antenna A2 X2 H . 
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(5) 


(6) 


(7) 


(8) 


The total gain on axis for the combined (star + FOCAL antenna) system is the 
product of (7.7) times (7.9) 


320'GM, M enna = Kan enna 
Gotai (À) = Gstar() E Gantenna() an 5 aot : (7.10) 


The angular resolution of the star's gravity lens is found by first establishing the 
expression yielding the distance, in the image plane (plane orthogonal to the focal 
axis), where the gain decreases for 6 dB; that is 


À Z c 
agl à, Z) = 4/ ES AVZ. 7.11 
p6 1B( z) 22 2r, mn JG Mis Vz f ) 


The gain decrease by just 6 dB is an arbitrary measure of the gain decrease off 
axis. In [3] a 10 dB gain decrease is assumed, with the result that a factor of 47, 
rather than of 7°, appears in (7.11). If our 6 dB form for (7.11) is assumed, one 
then gets the following expression (7.12) for the angular resolution 8,esolution( À, Z) 
of any astronomical radio source located on the opposite side of the star with 
respect to the FOCAL spacecraft position 


6 (A, z) = PoaB(A, Z) pe À o 1 i 1 


resolution 


c À 


= A 7.12 
ny GM sun Vz ( 


The spatial resolution of an astronomical object located at a distance dstar—object 
from the star is 
R (A,z) =d 0 (A,z) =d To 
object\A; Z) = Astar—object ` resolution ^, 2) = 4star—object * 5^ ae = 
"5 af 2K, AJZ 


d c À 
— "Ustar—object In? GM, Vz 


So far for the naked star (1.e., just as if the star had no ‘flames’ around it). But the 
true star is surrounded by a corona, a turbulent plasma whose electron density 
decreases outward as a function of r that is hard to establish both theoretically 
and experimentally. To take the star’s corona into account is a difficult problem, 
and for the Sun the first breakthrough studies on the solution of the coupled 
Einstein-Maxwell equations for the spherical gravitational lens were made 
around 1974 by H. C. Ohanian [5] and E. Herlt and H. Stephani of the 
University of Jena in Germany [6, 7]. In 1998 a comprehensive effort to design 
a 550 AU probe to exploit the Sun’s lens was made at JPL under the coordination 
of John L. West [8], and, as a part of this effort, the JPL experts B. G. Andersson 
and Slava G. Turyshev gave in [4, p. 6, eq. (13)] the following empirical formula 
for the deflection angle oj; (r) caused by the Sun’s Coronal plasma effects and 


(7.13) 
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opposed to the action of gravity 


Üpssna (7, V) = e 2952. 10°. (ur 4228-10? . (IS) +11 (==) 


we. (7.14) 


where v = 6.32 MHz. The result of adding algebraically the gravitational deflec- 
tion (7.1) and the plasma opposite deflection (7.14) is that the effective minimal 
focal distance of the star’s gravity lens is pushed farther out beyond the value 
given by (7.4), at a distance given by 


focal  gravity-+-plasma) (r, v) 


r à D ica (rs ar) l star Pie 
= yocal(gravity) (star) i ( ) -1 : D maL, ( z ) B (7.15) 


lst ar V r 


The numerical value Vertical sun) & 122.2 GHz, to be replaced into (7.12), is 
obtained by setting r = r,,,, into the expression 


2 15 ; 5 i 
ce (ee "i 2.982. 103. (=) +2.28- 102. (=) +11 e, 


Fg I r r 


(7.16) 


which is the expression for the critical angle for which the plasma deflection 
exactly counterbalances the gravity deflection. If the Sun’s Corona theory applies 
to stars “similar to the Sun" like Alpha Centauri A and B too (an assumption to 
be checked), (7.15) is clearly the most important formula for these stars’ true 
gravity lenses. For further details see Chapter 8. 


7.3 ASSUMED DATA ABOUT ALPHA CENTAURI A, B, C AND 
BARNARD’S STAR 


A large variety of slightly different numerical values for every important physical 
constant or astronomical parameter usually “‘plagues’’ the scientific literature. In 
order to clear the way from problems of this kind, we clearly state in this section 
which numerical values we assume to be true in this chaper. Of course, different 
assumed values for both the physical constants and the astronomical parameters 
would yield (slightly) different numerical results from ours. However, the differences 
should not be very large anyway. 

We start from the assumed values of the Newtonian gravitational constant, G, of 
the speed of light, c, and of the Astronomical Unit, AU. These are given, respectively, 
in Table 7.1. 

Next we list (Table 7.2) the assumed values of the Sun’s mass and radius, 
taken from the JPL’s DAstCom (= Data on Asteroids and Comets) database [9]. 
Unfortunately, we were not able to find the relevant uncertainties. 
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Table 7.1. Assumed values of G, c, and of the 
Astronomical Unit (AU). 


G = 6.6726 - 1071! 


m? 
kg. s? 


c — 299,792,458 


m 


1AU-149,597,870.66 km 


Table 7.2. Assumed values of the Sun's mass, radius, and effective temperature. 


Gravitational Mass in Uncertainty Radius Uncertainty Effective 
parameter kg in the in the temperature 
H= G- Msn mass radius in K 
132712439900 1.98891-10°° =? 696,000 km +? 5,780 


The mass and radius of each of the four stars we want to study are among the 
most difficult astrophysical data to be determined in a reliable fashion. In fact, on 
the one hand, the masses are estimated on the basis of the star’s spectral type, and, on 
the other hand, the radii require careful measurements that are often disputed by 
different astronomers. Further, the star masses and radii are usually listed in separate 
catalogs, causing additional difficulties for the theorists who need them. In this 
section, we want to point out once and for all the values of the masses and radii 
that we have assumed to be correct for the four stars, and we obviously are aware that 
these values may be questionable. Table 7.3 shows these assumed values, and the 


Table 7.3. Assumed values of the mass, radius, the relevant uncertainties, and the effective 
temperature for Alpha Centauri A, B, C and Barnard’s Star. 


Name of the Star mass Uncertainty Star Uncertainty Star’s 
nearby star M star in the star radius in the star effective 
in units of mass, l'a iN radius, temperature 
the Sun mass AM star units of the AT star inK 
Sun radius 

Alpha Cent. A 1.1238 t 0.008 1.18 +? 5,770 

Alpha Cent. B 0.9344 t 0.007 0.98 +? 5,300 

Alpha Cent. C 0.11 +? 0.15 +? 2,407 

(Proxima) 

Barnard’s Star 0.17 +? 0.17 +? £22,400 
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Table 7.4. Frequencies and wavelengths for gravity lenses of Alpha Centauri A, B, C and 


Barnard's Star. 


Line Neutral H20 Ka band CM Bmax Positronium 
hydrogen 

Frequency v 1.42 GHz 22 GHz 32 GHz | 160.378 GHz | 203 GHz 

Wavelength A 21.112 cm 1.363 cm 9.37 mm 1.06 mm 1.48 mm 


estimated effective temperature (or color temperature—namely, the temperature of 
the blackbody curve that best fits the star’s known astrophysical traits) is also given as 


further key data for use in future. 


In view of further investigations, we also list the website from which the Sun’s 
effective temperature was taken: http-//climate.gsfc.nasa.gov/~cahalan|Radiation/ 
SolarIrrVblackbody.html 

Finally, in Table 7.4 we want to list the frequencies and wavelengths that we 
regard as interesting for the study of the gravitational lenses of Alpha Centauri A, B, 
C and of Barnard's Star. They all are well known in astrophysics and the space 


sciences and no further explanation seems to be needed. 
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7.4 GRAVITATIONAL LENS OF THE NAKED SUN 


(1) Assumed mass of the Sun: 1.9889164628E+30 kg; that is, 
Lsun = 132,712,439,900 kg? /s? 

(2) Assumed radius of the Sun: 696,000 km 

(3) Sun mean density: 1,408.316 kg/m? 

(4) Schwarzschild radius of the Sun: 2.953 km 

(5) Minimal focal distance of the Sun: 548.230 AU ~ 3.17 light days ~ 13.86 times 
the Sun-to-Pluto distance 

(6) Patterns of the naked Sun's gravity lens at the hydrogen line frequency of 
1.420 GHz (=21 cm wavelength): 


Off-Axis GAIN of the Sun Lens at 1.4 GHz 
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Figure 7.2. Antenna patterns for the naked Sun at the hydrogen line of 1.420 GHz. Horizontal 
scale is distance off axis in meters. Vertical scale is the naked Sun gain in dB as given by (7.8). 
The thin curve shows the antenna patterns of the gain for the FOCAL spacecraft located at 
550 AU from the Sun, whereas the thick curve shows the antenna patterns when FOCAL 
reached 1,000 AU from the Sun. Note that this convention (thin line for the FOCAL spacecraft 
located at the minimal focal distance and thick line for the spacecraft at 1,000 AU) will be retained 
in all the figures in this chapter. Thus, it is evident that the central lobe widens while the FOCAL 
spacecraft is getting farther and farther away from the minimal focal distance up to 1,000 AU 
and beyond. 
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(7) Patterns of the naked Sun’s gravity lens at the water maser frequency of 
22 GHz (= 1.36cm wavelength): 


Off-Axis GAIN of the Sun Lens at 22 GHz 
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Figure 7.3. Same as for Figure 7.2, but for the water maser frequency of 22 GHz. Same vertical 
scale, for comparison. 
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(8) Patterns of the naked Sun's gravity lens at the Ka telecommunication band 
frequency of 32 GHz (= 9.37 mm wavelength): 


Off-Axis GAIN of the Sun Lens at 32 GHz 
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Figure 7.4. The important Ka telecommunications band frequency of 32 GHz could possibly 
become the link frequency for many future interstellar probes, like NASA's InterStellar Probe 
(ISP) initially scheduled for launch in 2010 in the direction of the incoming interstellar wind. 
Note that the central lobe is narrower than above (i.e., about 500 meters). This is a tight 
constraint on the alignment between source, Sun center, and FOCAL spacecraft position. It is 
of course very difficult to track a spacecraft with such precision at distances above 550 AU. So, 
new AOCS methods will have to be devised to solve this tracking problem. 
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(9) Patterns of the naked Sun's gravity lens at the peak frequency of the Cosmic 
Background Radiation (CMB), that is 160.378 GHz (= 1.06 mm wavelength, 
a value not related to the corresponding CMB peak frequency value by 
c = Av since both values originate from Planck's probability density (at the 
temperature T = 2.728 K), see Section 9.3 for details): 
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Figure 7.5. Naked Sun antenna patterns for the peak of the cosmic microwave background. 
Same vertical scale as above. Note that the central lobe is much narrower still (1.e., the alignment 
between source, center of the Sun, and FOCAL spacecraft position is now much tighter, ~50 
meters). 
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(10) The positronium is an “atom” made up of one electron and one positron, 
whose spins are usually antiparallel. When either spin changes, however, a 
photon at the frequency of 203GHz is emitted (or absorbed) and this is 
commonly called the positronium frequency. The great Russian SETI- 
radioastronomer Nikolai Kardashev suggested in the 1970s that this 
frequency could be used by other civilizations in the Galaxy for their own 
telecommunications, and so it is of interest in SETI. The naked Sun’s 
antenna patterns on the positronium line are shown below: 
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Figure 7.6. Naked Sun antenna patterns for the positronium line at 203 GHz (the SETI galactic 
link?) 
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7.5 GRAVITATIONAL LENS OF THE NAKED ALPHA CENTAURI A 


The basic reference that we selected for our study of the gravitational lenses of Alpha 
Centauri A and B is the paper published on March 1, 2000, by D. B. Guenther and 
P. Demarque [11]. The values of the masses and relevant uncertainties for Alpha 
Centauri A and B given in Table 7.3 are taken from the Hipparcos Catalogue, as 
reported in [11, p. 506]. Alpha Centauri A and B have the Hipparcos Catalogue 
numbers 71683 and 71681, respectively, the Gliese Catalog numbers Gl 559 A and 
Gl 559 B (data downloadable from the website http://www.ari.uni-heidelberg. del 
aricns|cnspages|4c0115 1.htm), respectively, and the numbers 128620 and 128621, 
respectively, in the Cadars.dat file, downloadable from the database http:// 
cdsweb.u-strasbg.fr|viz-bin| Cat?II/ 155 From the last file we derived the radii of Alpha 
Centauri A and B reported in Table 7.3, no uncertainties being given. 


(1) Assumed mass of Alpha Centauri A: 2.2351443209E--30 kg; that is, 
H = 1.1238usu, 

(2) Assumed radius of Alpha Centauri A: 821,280 km; that is, 1.18 times the Sun 
radius. 

(3) Alpha Centauri A mean density: 963.259 kg/m? 

(4) Schwarzschild radius of Alpha Centauri A: 3.318 km 

(5) Minimal focal distance of naked Alpha Centauri A: 679.262 AU ~ 3.92 light 
days ~ 17.17 times the Sun-to-Pluto distance 

(6) Antenna patterns of the naked Alpha Centauri A’s gravity lens at the hydrogen 
line frequency of 1.420 GHz (=21 cm wavelength): 
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Figure 7.7. Antenna patterns for the naked Alpha Centauri A at the hydrogen line of 
1.420 GHz. Again, horizontal scale is distance off axis in meters, vertical scale is the naked 
Sun gain in dB as given by (7.8). The central lobe widens while the FOCAL spacecraft is getting 
farther and farther away from 680 AU. 
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(7) Patterns of the naked Alpha Centauri A’s gravity lens at the water maser 
frequency of 22 GHz (= 1.36 cm wavelength): 
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Figure 7.8. Patterns for the naked Alpha Centauri A at the water maser line of 22 GHz. 


(8) Patterns of the naked Alpha Centauri A's gravity lens at the Ka band 
frequency of 32 GHz (— 9.37 mm wavelength): 
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Figure 7.9. Patterns for the naked Alpha Centauri A at the Ka band line of 32 GHz used for 
space telecommunications. 
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(9) Patterns of the naked Alpha Centauri A's gravity lens at the CMB peak 
frequency of 160.378 GHz (= 1.06 mm wavelength): 
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Figure 7.10. Patterns for the naked Alpha Centauri A at the CMB peak frequency of 


160.378 GHz. 


(10) Patterns of the naked Alpha Centauri A's gravity lens at the positronium 
frequency of 203 GHz (SETI?): 
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Figure 7.11. Patterns for the naked Alpha Centauri A at the positronium frequency of 203 GHz 
(SETI?). Note that the alignment is extremely tight (~70 meters at 680 AU), so “they” must be 


really advanced! 
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7.6 GRAVITATIONAL LENS OF THE NAKED ALPHA CENTAURI B 


(1) Assumed mass of Alpha Centauri B: 1.8584435429E+30 kg, that is, 
Le = 0.9344 HSun 

(2) Assumed radius of Alpha Centauri B: 682,080 km, that is, 0.98 times the radius 
of the Sun 

(3) Alpha Centauri B mean density: 1398.153 kg/m? 

(4) Schwarzschild radius of Alpha Centauri B: 2.759 km 

(5) Minimal focal distance of Alpha Centauri B: 563.484 AU ~ 3.25 light days 
~ 14.25 times the Sun-to-Pluto distance 

(6) Antenna patterns of the naked Alpha Centauri B's gravity lens at the hydrogen 
line frequency of 1.420 GHz (= 21 cm wavelength): 
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Figure 7.12. Patterns for the naked Alpha Centauri B at the hydrogen line of 1.420 GHz. 
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(7) Patterns of the naked Alpha Centauri B's gravity lens at the water maser 
frequency of 22 GHz (= 1.36 cm wavelength): 


Off-Axis GAIN of Alpha Cen B at 22 GHz 


90 


80 


70 


60 


50 


40 


30,000 -1500 0 1500 3000 


Off-Axis distance in meters 


Gain in dB of Alpha Cen B Lens at 22 GHz 


Figure 7.13. Patterns for the naked Alpha Centauri B at the water maser line of 22 GHz. 


(8) Patterns of the naked Alpha Centauri B's gravity lens at the Ka band 
frequency of 32 GHz (= 9.37 mm wavelength): 
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Figure 7.14. Patterns for the naked Alpha Centauri B at the Ka band line of 32 GHz used for 
space links. 
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(9) Patterns of the naked Alpha Centauri B’s gravity lens at the CMB peak 
frequency of 160.378 GHz (= 1.06 mm wavelength): 
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Figure 7.15. Patterns for the naked Alpha Centauri B at the CMB peak frequency of 
160.378 GHz. 


(10) Patterns of the naked Alpha Centauri B’s gravity lens at the positronium 
frequency of 203 GHz (SETI?): 


Off-Axis GAIN of Alpha Cen B at 203 GHz 
90 


80 


70 


60 


50 


40 


30 


20000 -120 -40 40 120 200 


Off-Axis Distance in meters 


Gain in dB of Alpha Cen B Lens: 203 GHz 


Figure 7.16. Patterns for the naked Alpha Centauri B at the positronium frequency of 203 GHz 
(SETI?). 
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7.7 GRAVITATIONAL LENS OF THE NAKED ALPHA CENTAURI C 
(PROXIMA) 


We have taken the data about Alpha Centauri C from [12] of 1998 and available at 
the website of the Hubble Space Telescope (HST) Astrometry Team: /ttp-//clyde.as. 
utexas.edu|GFBINFO/ProxCenInfo.htm 


(1) Assumed mass of Alpha Centauri C (Proxima): 2.1878081091E+29 kg; that is, 
H= 0.1 l HSun 

(2) Assumed radius of Alpha Centauri C (Proxima): 104,400 km; that is, 0.15 times 
the Sun radius. 

(3) Alpha Centauri C (Proxima) mean density: 45,900 kg/m? 

(4) Schwarzschild radius of Alpha Centauri C (Proxima): 0.325 km 

(5) Minimal focal distance of Alpha Centauri C (Proxima): 112.138 AU ~ 0.65 
light days ~ 2.83 times the Sun-to-Pluto distance 

(6) Antenna patterns of the naked Alpha Centauri B’s gravity lens at the hydrogen 
line frequency of 1.420 GHz (=21 cm wavelength): 
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Figure 7.17. Patterns for the naked Alpha Centauri C (Proxima) at the hydrogen line of 
1.420 GHz. Note the much lower naked star gain (~47 dB) due to the much smaller dimensions 
of Proxima with respect to the Sun and both Alpha Centauri A and B. Also, the central lobe 
widens much when FOCAL goes from the minimal focal distance of 112 AU to 700 AU and 
1,000 AU: the alignment gets less tight. 
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(7) Patterns of the naked Proxima’s gravity lens at the water maser frequency 
(22 GHz; that is, 1.36 cm): 
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Figure 7.18. Patterns for the naked Proxima at the water maser line of 22 GHz. 


(8) Patterns of the naked Proxima's gravity lens at the Ka telecommunication 
band of 32 GHz (— 9.37 mm wavelength): 
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Figure 7.19. Patterns for the naked Proxima at the Ka band line of 32 GHz used for space links. 
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(9) Patterns of the naked Proxima's gravity lens at the CMB peak frequency of 
160.378 GHz (= 1.06 mm wavelength): 
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Figure 7.20. Patterns for the naked Proxima at the CMB peak frequency of 160.378 GHz. 


(10) Patterns of the naked Proxima's gravity lens at the positronium frequency of 
203 GHz (SETI?): 
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Figure 7.21. Patterns for the naked Proxima at the positronium frequency of 203 GHz (SETI?). 
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7.8 GRAVITATIONAL LENS OF THE NAKED BARNARD’S STAR 


(1) Assumed mass of Barnard's Star: 3.3811579868E+29 kg; that is, u = 0.17 sun 

(2) Assumed radius of Barnard’s Star: 118,320km; that is, 0.17 times the Sun 
radius 

(3) Barnard’s Star mean density: 48,730 kg/m? 

(4) Schwarzschild radius of Barnard’s Star: 0.502 km 

(5) Minimal focal distance of Barnard’s Star: 93.199 AU ~ 0.54 light days ~ 2.36 
times the Sun-to-Pluto distance 

(6) Antenna patterns of the gravity lens of the naked Barnard’s Star at the 
hydrogen line frequency of 1.420 GHz (=21cm wavelength): 
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Figure 7.22. Patterns for the naked Barnard’s Star at the hydrogen line of 1.420 GHz. As for 
Proxima, note the much lower naked star gain (~49 dB) due to the much smaller dimensions of 
Barnard’s Star with respect to the Sun and both Alpha Centauri A and B. Again the central lobe 
widens from the minimal focal distance of 93 AU to 700 AU and 1,000 AU, and the alignment 
gets thus less tight. 


108 The gravitational lenses of Alpha Centauri A, B, C and of Barnard’s Star [Ch. 7 


(7) Patterns of the gravity lens of the naked Barnard's star at the water maser 
frequency (22 GHz; that is, 1.36 cm): 
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Figure 7.23. Patterns for the naked Barnard’s Star at the water maser line of 22 GHz. 


(8) Patterns of the gravity lens at the Ka telecommunication band of 32 GHz 
(=9.37 mm wavelength): 
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Figure 7.24. Patterns for the naked Barnard's Star at the Ka band line of 32 GHz used for space 
links. 
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(9) Patterns of the gravity lens of the naked Barnard’s Star at the CMB peak 
frequency of 160.378 GHz (= 1.06mm wavelength): 
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Figure 7.25. Patterns for the naked Barnard's Star at the CMB peak frequency of 160.378 GHz. 


(10) Patterns of the naked Proxima's gravity lens at the positronium frequency of 


203 GHz (SETI?): 
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Figure 7.26. Patterns for the naked Barnard’s Star at the positronium frequency of 203 GHz 


(SETI). 
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7.9. CONCLUSIONS 


Humankind appears to be “lucky” in that two stars out of three in the nearest star 
system (Alpha Centauri) are stars of the same type as the Sun, namely Alpha 
Centauri A and B. 

The 21st and following centuries are likely to see a host of FOCAL space 
missions, each one devoted to a different astrophysical target and thus launched 
along a different direction out of the solar system. But the guess is made here that 
all of them will use a Tethered System as described in Appendix D in order to avoid, 
by virtue of interferometry, all the problems caused by random fluctuations within 
the Solar Corona. 
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The Coronal Plasma “pushing” the focus of 
the gravity + plasma lens far beyond 550 AU 


8.1 INTRODUCTION 


The gravitational lens of the Sun still needs more study. In fact, above the surface of 
the Sun, the Corona extends into space across distances that are comparable with the 
Sun radius, and the coronal effects may only complicate the physical picture of the 
Sun as a gravitational lens. 

The world’s leading expert on the gravitational lens of the Sun is Professor Von 
R. Eshleman, from the Center for Radar Astronomy at Stanford University. Not 
only was he the first to suggest the exploitation of the focus at 550 AU by means of a 
very deep-space mission back in 1979 [1], but he and his students continued to work 
towards understanding the physical characteristics of the Sun's outer layers, some- 
thing that is crucial to the exploitation of its gravitational lens. 

In the summer of 1996 Von Eshleman came to Capri, Italy, to attend the Fifth 
Bioastronomy Conference, and there he presented a report on the current state of 
knowledge about the physics of the gravitational lens of the Sun. This section is 
essentially a short summary of Eshleman's 1996 Capri paper [2]. 

Eshleman and his pupils are currently investigating the effects of the plasma 
above the surface of the Sun on the gravitational lens. Eshleman provided the author 
the following drawing (Figure 8.1) and procedure at the Capri 1996 conference: 


(1) First, one sees the focal line (solid dark line) outgoing from 550 AU to infinity, 
where each point is a focus. This solid line is also, of course, the trajectory of the 
FOCAL spacecraft. 

(2) One may notice from the drawing the existence of a caustic (1.e., an envelope of all 
the deflected light rays). This caustic really is a funnel-shaped surface along the 
focal axis outside of which there are no light rays, because all light rays are 
concentrated inside it by the gravitational lens of the Sun. 
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Figure 8.1. Von Eshleman’s drawing of the combined effects of the gravitational lens (due to 
the Sun’s mass) and of the coronal lens (due to the plasma properties of the Corona).! 


The above summarizes the effects of the gravitational lens due to the Sun’s mass with 
no other effects like the Corona influence taken into account. However, Eshleman has 
now introduced the Plasma Lens (i.e., the deflection of light rays due to the plasma 
properties of the Corona). 

The conclusions given by Eshleman (and reported here without mathematical 
proofs) are as follows: 


(1) For optical wavelengths, but not for IR wavelengths, there is no in-plane caustic, 
but there is a central, axial focus. 

(2) For short millimeter wavelengths (1 mm-4 mm) there is a double caustic inside 
the distance of about 1,200 AU. 

(3) For decimetric wavelengths there is a double caustic at a distance of the order of 
1 It-yr. 


We shall see in the next chapter that NASA-JPL might be willing to again study 
the possibility of a very deep-space mission to 1,000 AU, called “Interstellar Probe" 
(ISP), as they did in the 1980s for the TAU (Thousand Astronomical Units) mission. 
Now, according to Eshleman, a spinning interferometer could be used at optical, IR, 
millimetric, and longer wavelengths to do the following: 


(1) Study zodiacal cloud and its effect in interferometric and lensing applications. 
(2) Detect terrestrial planets in solar glare as test and calibration for discovery of 
distant planetary systems. 


! Personal communication from the author. 
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(3) Use interferometric methods to search for distant planets. 

(4) Characterize and employ the gravity lens of the Sun at optical and IR 
wavelengths. 

(5) Characterize and employ the gravity-plasma lens of the Sun at millimetric 
wavelengths. 

(6) Characterize and employ the gravity-plasma lenses of nearby stars at decimetric 
and longer wavelengths. 

(7) Use the 1,000 AU trajectory to align a nearby star with a region to be studied by 
focusing, and to align the Sun with another such direction. 


In the next chapter, more features of NASA’s ISP, currently under study at JPL 
and elsewhere, will be discussed. They will also be turned to advantage in the first 
experimental detection of how far from the Sun the “true” focus of the Sun + plasma 
gravity lens of the Sun is actually located. 


82 THE REFRACTION OF ELECTROMAGNETIC WAVES IN THE SUN 
CORONAL PLASMA 


The rest of this chapter makes use of the mathematical model of the Sun’s Corona 
called the *Baumbach-Allen" model. This is because such a model is regarded by 
many astrophysicists as “the best" description of the Sun Coronal Plasma we have 
today (year 2008), though, of course, it will certainly be superseded by more accurate 
models sooner of later, especially by models that do not assume spherical symmetry 
around the Sun. 

The story of the Baumbach-Allen model of the Corona began in the 1930s, when 
the German astronomer S. Baumbach worked out and published a formula yielding 
the density of electrons in the Coronal Plasma. Baumbach's formula reads 


Natecirons(b) = const - [2952 TEN +2.28- 10? ("2 +11- c| (8.1) 


In this formula, b is of course the “impact parameter” (i.e., the radial distance from 
the Sun’s center), and it is measured here in units of the Sun radius, rs,,,. Baumbach 
obtained his formula by careful interpolation of his own measures of the Coronal 
brightness. In 1947, the Australian astronomer C. W. Allen [3] confirmed the validity 
of Equation (8.1) but re-interpreted one of the terms in Baumbach’s formula proving 
what is now called the Baumbach-Allen model of the Corona, where the plasma 
density around the Sun varies as a combination of r^ and r^ 6 power laws, from the 
photosphere to about 10 solar radii. 

One of the most recent confirmations of the Baumbach-Allen formula 
(8.1) comes from the work [4] of M. J. Aschwanden and L.W. Acton, about the 
"Tomography of the Soft X-Ray Corona: Measurements of Electron Densities, 
Temperatures, and Differential Emission Measure Distributions above the Limb," 
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a paper submitted to the Astrophysical Journal on May 4, 2000, and downloadable 
from the site Attp-//solar.physics.montana.edu/hypermail/eprint/0077.html 

In 1998, Beugt G. Andersson and Slava Turyshev of JPL took up the Baumbach— 
Allen model with the final goal of determining the “best focal distances" of the 
gravitational lens of the Sun by taking the Coronal effects also into account. They 
gave their results in the unpublished JPL report [5] that is carefully described in this 
chapter and assumed as “‘the right model" of the Corona in this book. Andersson and 
Turyshev gave in [5] the following empirical formula for the deflection angle 


Üpiasma (P, v) caused by the Coronal Plasma effects and opposed to the action of gravity 


Opiasma(b: V) = el [2952 Te +2.28- 10? (= +11- c3] (8.2) 


where 
w = 6.36 MHz (8.3) 


The validity of these equations was tested once again on June 21, 2002, and July 
1, 2003, by virtue of the close alignment between the Cassini spacecraft (now at 
Saturn), the Sun, and the Earth. The physical soundness of these two important 
radio science experiments was already described in 1999 by the Italy-JPL team of 
Luciano Iess, Giacomo Giampieri, John D. Anderson, and Bruno Bertotti (see their 


paper [6]). 


83 SUMMARY OF THE SUN PURE GRAVITY (NAKED SUN) LIGHT- 
BENDING THEORY 


Before embarking in further calculations, it is appropriate to review the equations 
predicting the bending of light and radio waves in the vicinity of Sun according to 
general relativity. Of course, this is the case of the “naked Sun", as Eshleman likes to 
call it. In other words, the Sun as if there were no flames around it! The “flames” are 
the Corona, or the Coronal Plasma, in scientific language. 

Let us start by pointing out that the deflection angle for a light ray grazing the 
surface of the Sun, Ogravity(" Sun), is very small: 


Peravity (sun) = 1.75 arcsec (8.4) 


It is thus always possible to replace the tangent of such a small angle with the angle 
itself (measured in radians), as already pointed out in Equation (1.5). 

Next we consider the classical Einstein formula, first derived by Einstein [7] in 
1915 as a first-order approximated consequence of his general relativity equations, 
and finally re-derived again in 1916 as a consequence of the Schwarzschild exact 
solution. So, Einstein's result is that if a light ray passes at the minimal distance b 
from the (spherical) Sun's center, then the deflection angle Ogrqyi,(b) at that distance 
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b is 
4GM Sun 2T Schwarzschild 
Osc) a cb = b (8.5) 
On the other hand, the geometry of Figure 1.2 immediately shows that 
b 
0, ravit (b) = (8.6) 
* d D gravity 
Checking (8.5) against (8.6) one gets 
b = 2T Schwarzschild , (8.7) 
Deravity b 
Solving this with respect to Dgraviy» one finally gets for any value of b: 
m 
Dgraviy (b) (8.8) 


2r Schwarzschild 


For the particular case where b = rs, the last equation yields again the well-known 
result that is the foundation of this book—that is, Equation (1.3)—which, in this 
chapter’s notation, becomes 


2 
r un 
Deravty(? Sun) = a £ 550 AU. (8.9) 


On the other hand, eliminating the Schwarzschild radius between (8.8) and (8.9), and 
solving for D,,,,(5), one gets 


b 2 
Dgraviy (b) E D way bun) i ( ) (8.10) 


Tsun 


that will be used in the sequel of this chapter. 

We complete this section with the “Newtonian comparison". This is just the 
comparison between the Einstein deflection formula (8.5) and the corresponding 
deflection formula in Newton’s classical theory. The latter can immediately be 
obtained from the fact that, were photons classical material particles traveling at 
the non-constant speed v(t) = c(t), their path around the Sun's center would exactly 
be a hyperbola branch having its focus at the Sun’s center. This is the theory of the 
Keplerian Sun flyby that was developed in Section 3.3, and the relevant formula for 
our current problem is the first of Equations (3.26); that is 


GM sin 1 
"EE (1+ ) (8.11) 


a cos ùy 


The Newtonian deflection angle 8 (see Figure 3.27) is related to 94, by Equation 
(3.28). Then (3.28) changes (8.11) into the "periastron r, vs. deflection angle 8" 
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formula valid for any Newtonian (i.e., Keplerian) flyby: 


y |. GM syn 1 
r (b) E v. em (3) 


But the photon speed is v4, = c and the light deflection angle is very small, so the sine 
may be replaced by the angle itself, yielding the approximated version of (8.11) 


GM sun [2 
TEN Sae Ne; 8.12 
ns Sr (5 ) (8.12) 


Again, as the angle ( is very small, the —1 term in (8.12) is numerically dwarfed, and 
the approximation holds 


1). (8.11) 


aoe Beds 2GM sy, 
a c? 
which, invoking the impact parameter r, =b and f = 0y,,,,,, finally yields the 
Newtonian deflection 


(8.13) 


2GM sun 


TES ED 8.14 
Checking this against the Einsteinian formula (8.5) one obviously finds 

O Einstein © 2ÜNewton 8.15 
And, in terms of focal distances, 

Dcos 58 2D sn 8.16 


In words: were the Newtonian theory correct, the minimal focal distance from the 
Sun would be 1,100 AU, rather than just 550 AU, as in the Einsteinian theory. Thus, 
had Einstein not taught us general relativity, we would have expected to send the 
“FOCAL” spacecraft to a distance of 1,100 AU, rather than "just" to 550 AU. The 
advent of Einstein's theory eased our difficulties, in regard to the “FOCAL?” distance, 
by a factor of 50%. Not a bad result at all, confirming that *in Newton's days, the 
time was not yet ripe for the “FOCAL” space mission!" 


84 GRAVITY+ PLASMA LENS OF THE SUN: FOCAL AXIS 
INTERCEPT FOR ANY RAY PASSING AT DISTANCE b FROM 
THE SUN 


We are now ready to consider the real Sun (1.e., the Sun and its Corona) and its effects 
upon electromagnetic waves traveling across the Corona. The overall deflection angle 
for an electromagnetic wave, having a frequency v and passing at an impact distance 
b from the Sun center will be denoted by @g,avity+piasma(, v). Denoting by Dgravity+plasma 
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the intercept of the straight light path with the focal axis, from Figure 7.4-1 one has 
(obviously replacing the tangent by the angle itself) 


b 
Ogravity+plasma (b, v) fs DENT (8.17) 


gravity--plasma 


On the other hand, the same angle gravity+plasma (5, v) is obviously given by the 
difference between the angle 0,,,,(5) and the angle Opjasma(b, v), where we assume 
these angles to be positive if the light is bent towards the focal axis, and negative 
otherwise. One thus gets: 


Ogravity+plasma(b, v) = Bravi (b) ~ Oplasma(b, v) 


o 2r Schwarzschild 


b 


a ey 2952. 10? ey +2.28- Te id: c] 


(8.18) 


On equating Equations (8.17) and (8.18), and then solving the resulting equation for 
Deravity-+plasma> one gets 


D gravity+plasma (b QU ) 
u b 
T p PET 2 16 
F Schwarzschild (3) [2.950 I 10? (e) qus | 
b V b 


where the dots denote the remaining terms in braces in (8.18). On suitable 
multiplication and division at the denominator, this becomes 


b 
3 2 k 16 
2r a ee Shares (2) — [2.952 r 10? (32) anew | 
= b 
2T Schwarzschild { 1 (m b [2.932 : 10? an Bish | \ 
b v/ 2r Schwarzschild b 
b? 


2r Schwarzschild 


2 16 
Vo b 3 ("Sun 

1- (*) [2952-10 (=) + 
v/ 2r Schwarzschild b 
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which, rewriting all terms explicitly, becomes 
9) 
p 
2T Schwarzschild 


1 (nr 2 |o. jo sey" +2.28. Te +11: (2) 


vj 2r Schwarzschild b 


now, the denominator can be simplified by reducing by one integer all 
powers inside the braces, finally yielding 

b? 

2T Schwarzschild 


EF: v) sun 2.952 10° (ism) + 2.28 102 ("sm +11 Sun i 
v? 2r Schwarzschild f b : b y b 


(8.19) 


The last result leads to the definition of the critical frequency v4; (b) as 


Pcs Vi: 'sus 2.952- 103 (ey 4.2.28 - 10? e) 41.1.29 
rical 2r Schwarzschild l b l b i b 


In other words, taking the square root, we define the critical frequency Veriticail b) as 
the new function of the impact parameter b only 


2, 15 5 
veal) = i ct |2982. (==) +228. (e) 4 L1 e| (8.20) 


2r Schwarzschild 


But what is the physical meaning of this critical frequency? 

Think geometrically, and consider increasing distances b above the surface of the 
Sun. The least of such increasing distances b above the Sun is of course the surface of 
the Sun itself, given by b = rs,,. The relevant critical frequency is found by substitut- 
ing b = rg, in (8.20), and one then finds 


5. 
Vosbaltsa) = y a [2952 + 228 + 1.1] ~ 122.361 GHz (8.21) 


Then, for b — oo, (8.20) shows that Veriticaı — 0, and a few more calculations on (8.20) 
would reveal that the function is monotonic (i.e., it gradually decreases with increas- 
ing distance from the Sun, as is physically obvious). The plot of the veriticar(b) function 
is shown in Figure 8.2 hereafter. 

The physical meaning of the critical frequency, however, only comes to light 
when one considers the intercept D, 145,4 Of the straight light path with the focal 
axis—namely, Equation (8.19)—which, invoking the definition of critical frequency 
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TT CRITICAL FREQUENCY vs HEIGHT b 
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Figure 8.2. Electromagnetic waves across the Plasma of the Sun Corona: critical frequency vs. 
impact parameter b above the Sun surface. 


(8.20), takes the easier form: 


p 
D b T 2r Schwarzschild 8.22 
Lolo ’ v) CiU Sm CE ERAS ( : ) 
qs V critical (b) 
v 


This is the fundamental formula yielding the intercept D between the focal axis and the 
light rays passing at the distance b (impact parameter ) from the Sun's center. Replacing 
the familiar value of 550 AU by virtue of (8.9) may be written in the form 


2 
550 AU - (=) 
D ravity+plasma b,v x ee 8.23 
c dios T= Vica (P) 
v 


The physical meaning of the critical frequency Veriricai(b) is now evident from 
both of the last two equations: they clearly show that the ray intercept with the 
focal axis is negative (1.e., there is no more focus), when the observing frequency v is 
smaller than the critical frequency Veriticai(b). In other words, there is focusing by the 
( gravity * plasma) lens of the Sun if, and only if, the frequency v, on which the FOCAL 
spacecraft makes it observations through the Sun's lens, is higher than the critical 
frequency Veritica(b) for rays having the same impact parameter b—namely, passing 


122 The Coronal Plasma “pushing” the focus of the gravity + plasma lens [Ch. 8 
at the same distance from the Sun: 


v(b) > Veritical (b) (8.24) 


FOCUSING CONDITION 


It is also useful to write the expression of the total deflection angle (8.18) in terms 
of the critical frequency (8.20) 


O sřävitj plasma (b; v) m Osravity (P) - Oplasma(b, v) 
_ 26 Schwarzschild 
b 


2 ei [ssa 10° (se) 4228. (ey SM UT (32) ] 


" 2 
Em 21 Schwarzschild V critical (b) . 2T Schwarzschild 


b v? F Sun 
OF Sehwarzschi fub) - b 
= Deuce . ( Vertical ) ; ) (8.25) 
v Tsun 
Thus, the total deflection angle is given by 
21 Schwarzschild v ul (b ) b 
D rein tntasind (b; v) = b (qd và : T Sun ; (8.26) 


8.5 ASYMPTOTIC (z — co) STRAIGHT LIGHT PATH 


In this section we are going to derive the equation of the asymptotic straight light 
path—that is, the equation of the straight line in the (z, r) plane that approximates the 
actual straight light path of the Sun-deflected light rays for z — oo. This result will be 
used in the following sections to derive the intercept of this straight light path with the 
focal axis z—that is, the actual focus of the (gravity + plasma) lens of the Sun. The 
relevant two caustics in the (z,r) plane will also be derived. 

We start by recalling from elementary analytical geometry that the equation of 
any straight line, intercepting the x and y axes at the distances p and q from the origin, 
respectively, is 


X= l. 


mur (8.27) 


To keep the same notation as in Figure 1.2 on p. 6 (basic geometry of the gravita- 
tional lens of the Sun) one sees at once that the horizontal axis now becomes the z 
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axis, the vertical axis becomes the r axis, and the substitutions 


{ eas (8.28) 


yor 


must be made in (8.27). Also, the two intercepts of the straight line (i.e., the asymp- 
totic light ray) with the two axes are given by, respectively 


p D(b,v) 
(8.29) 
q> D(b, v) i tan(Ogravity+plasma(b))- 
Replacing (8.28) and (8.29) into (8.27), one gets 
Z : eu (8.30) 


+ 
D(b, v) D(b, v) ` tan(Ogravity+plasma(b)) 


This is the equation of the asymptotic (z — oo) straight light ray after deflection by 
the Sun has occurred. Moreover, since the deflection angle is very small, one is 
allowed to use the approximation 


teil o avacolaimal)) ~ aang D: (8.31) 
Rearranging, one finds the asymptotic straight light path 


z+ — D(b,v) = 0. (8.32) 


O gravity-+plasma (b ) 


8.6 THE THREE APPROXIMATIONS TO THE SUN'S 
(GRAVITY + PLASMA) LENS: *CLOSE-SUN", *MID-DISTANCE", 
AND “AT-INFINITY” (L, K, AND F CORONA, RESPECTIVELY) 


Let us write again the critical frequency given by Equation (8.20) 


Veriicat(B) = ie |2982. pur -228. sai) | 11 "Sa (8.20) 


2r Schwarzschild b b 


To gain a deeper understanding of the numerical behavior of this critical frequency as 
a function of the distance from the Sun center (or impact parameter) b, let us square it 
and plot each of its three contributions separately. We also make reference to, and use 
the language of, the most recent paper (year 2000) that we could find about the 
Baumbach-Allen model of the Corona [4]; this is the paper by M. J. Aschwanden and 
L.W. Acton titled “Tomography of the Soft X-Ray Corona: Measurements of 
Electron Densities, Temperatures, and Differential Emission Measure Distributions 
above the Limb". This paper was submitted to the Astrophysical Journal on May 4, 
2000, and is downloadable from the site Attp://solar.physics.montana.edu|hypermaill 
eprint[0077.html. Figure 8.3 plots, for the square of Equation (8.20), each of these 
three contributions as well as their sum, the critical frequency. 


124 The Coronal Plasma “pushing” the focus of the gravity + plasma lens [Ch. 8 
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Figure 8.3. The contribution of each of the three terms making up the expression of the 
critical frequency. They correspond to the so-called L, K, and F Corona, respectively, in 
the Baumbach-Allen formula (8.1). 


One then finds 


(1) The term with the power 15, corresponding to the L Corona, given by 


15 —15 
power 15 (b) = 2952. (=) = 2952. ( 2 ) (8.33) 


Tsun 


(2) The term with the power 5, corresponding to the K Corona (K for continuum), 
given by 


power 5 (b) = 228- ey = 228. ( b ) (8.34) 


b Tsun 


(3) The term with the power 1, corresponding to the F Corona (F for Fraunhofer), 
given by 


» -1 
power 1 (b) 2 1.1. 3 2 1.1. ( Z ) (8.35) 


b Tsun 


To determine the minimal focal distance that the FOCAL spacecraft must reach 
according to each of these three approximations of the full (gravity + plasma) lens of 
the Sun, we are going to invoke the total deflection expression (8.18), which we repeat 
here for convenience 


Ogravity+plasma (b, v) = iru B) = O plasma(b, v) 


(8.18) 
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Were we going to keep this expression just the same in the sequel, it would simply 


be impossible to make further analytical progress, since it is impossible to handle 
an algebraic equation having the independent variable rs,,/b raised to the three 
exponents 16, 6, and 2 at the same time. 


To go ahead, one is thus forced to adopt either of the following three 


approximations: 


(1) 


(2) 


(3) 


*"Close-Sun" approximation for the total deflection angle 6(b, v), where only the 
term with the power 16 in rs;/b is retained in (8.18); that is 
2r, % 2 Tsun Ih 
ose su (bs) = (3) 2952( 3 js (8.36) 


To shorten the notation a little, we have set 


F Schwarzschild = "g (8.37) 


66 o 


where the “g” subscript stands obviously for “gravitational”, inasmuch as the 
Schwarzschild radius is called “gravitational radius” by some authors. Notice 
that this approximation may well be called the “L Corona approximation" of the 
(gravity + plasma) lens inasmuch as the corresponding impact parameter b 
ranges in between 1 (Sun-grazing electromagnetic waves) and about 1.3 solar 
radii. 


““Mid-distance” approximation for the deflection angle 0(b, v), where only the 
term with the power 6 in rs,,/b is retained in (8.18); that is 
2 2 " 6 
9 ia — distance; v) x "y (3) 228 C Sut) P (8.38) 
b V b 


This approximation may be called the “K Corona approximation" of the 
(gravity + plasma) lens, and the corresponding impact parameter b roughly 
ranges in between 1.3 and 3 solar radii. 


" At-infinity" approximation for the total deflection angle 0(b, v), where the term 
with the power 2 in rs,;/b is retained in (8.18) only; that is 
2r, Vo 2 F Sun 2 
bolb n) e T - (2) 11. (S8). (8.39) 


This approximation may be called the “F Corona approximation” of the 
(gravity + plasma) lens inasmuch as the corresponding impact parameter b 
ranges from about 3 solar radii up to infinity, and this may be regarded as a 
sufficiently good approximation for b — oo. 


The intercept function D(b, v) in the straight line equation (8.22) must also be 


approximated. 


In fact, the full expression (8.20), after invoking the definition of critical 


frequency (7.4-4), yields the following three approximated expressions of the focal 
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axis intercept D(b, v): 


(1) Close-Sun focal axis intercept 


p 
2 
Dose Sun (b, v) od 7 "TO s r 15° (8.40) 
i= Sun e .2952. ( Set) 
2r, Nv b 
(2) Mid-distance focal axis intercept 
p 
2r; 
D nia distance (D; v) 2 F 5 x F 5° (8.41) 
1— su, (2 -228 - (n) 
2r, Nv b 
(3) At-infinity focal axis intercept 
m 
2r, 
D, (b, v) © i (8.42) 
1 F Sun . =) le Tsun 
2r, \v | b 


At last we are ready to replace both the total deflection angle and the focal 
intercept into the asymptotic straight light path (8.32). One must also do a little 
rearranging of terms—that is, one must multiply both the numerator and the 
denominator of the second term in (8.32) by b/(2r,). The same expression at both 
denominators of the second and third terms is thus obtained. Finally, by taking this 
common denominator in front of z, one gets for each of the three cases, respectively: 


(1) Close-Sun straight ray path: 


A [ -5u (t5) -2952 (32) | eae ee (8.43) 
g 


(2) Mid-distance straight ray path: 


[Oy Gea ce 
g 


(3) At-infinity straight ray path: 


2 2 
F Sun Vo F Sun b b 
apa (00A op T. or = 8.45 
n | 2r, (7) 3 2 3 (8:43) 


In mathematical language, Equations (8.43) through (8.45) represent three 
families of oo! straight lines in the (z, r)-plane with parameter 1 < b < oo. In Section 
8.8 we are going to prove that each of these three families of straight lines admits an 
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envelope. In physical language, this means that we are going to prove that the 
gravitational lens of the Sun for electromagnetic waves crossing the Corona has 
two caustics (i.e., surfaces of revolution around the focal axis where all light rays 
are tangential). 


8.7 FOCAL DISTANCE VS. HEIGHT AND MINIMAL FOCAL 
DISTANCE FOR ANY ASSIGNED FREQUENCY 


It is entirely under our control to select the frequency (or frequencies) on which a 
given FOCAL spacecraft will be able to look at the radio sources magnified by the 
Sun’s (gravity + plasma) lens. In fact, the relevant detectors of electromagnetic waves 
would probably be photometers, or bolometers, or similar instruments and so their 
working passband is entirely our choice. For instance, in Chapter 9 we will discuss the 
proposal, made by this author to NASA’s Interstellar Probe (ISP) science and 
technology definition team, that NASA’s ISP should be able to detect the Cosmic 
Microwave Background peak at 160.378 GHz by a suitable instrument. 

The frequency v of the observed electromagnetic waves is thus an “a priori” fixed 
parameter. 

This physical remark is important to settle the question of which are the 
independent variables and which are the functions in the equations derived in the 
previous section. For instance, consider the fundamental question: “Which is the 
minimal focal distance from the Sun that a FOCAL spacecraft must reach to detect 
electromagnetic waves focused there by the (gravity + plasma) lens of the Sun?" This 
question will be answered in this section by resorting to the three close-Sun, mid- 
distance, and at-infinity approximations for the Baumbach-Allen straight rays given 
by (8.43), (8.44), and (8.45), respectively. 

Consider (8.43) plus the equation of the focal axis, r = 0. By replacing r = 0 into 
(8.43) one finds 


op: [ Esun e .2952. (32) | E UNS (8.46) 


2r, V a B 


This equation yields the focal distance z of the (gravity + plasma) lens (at any 
assigned frequency v) for waves bypassing the Sun at any impact parameter b. Put 
another way, solving (8.46) for z, one finds how the focal distance z changes at 
different heights b above the Sun surface: 


m 
2r, 
Zelose— Sun (b, v) = m vo 2 : m 15 (8.47) 
qem, (*) .2952. ( Sut) 
2r, Nv b 


Of course, we are very much interested in the minimal focal distance—namely, 
the minimal distance from the Sun that the FOCAL spacecraft must reach in order to 
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be flooded by the electromagnetic waves focused there by the (gravity + plasma) lens 
of the Sun. Therefore, we must take the derivative of (8.47) with respect to b 


dz close —Sun (b ’ v) 


db 
apap Mu E 
es ; , . (848) 
2n, [ - s e . 2952. (2) T 


To find the minimal focal distance, the numerator on the right-hand side of the last 
equation must be set to zero. One may prefer to re-write the last formula in terms of 
the critical frequency v,,;;,4, Which, in the close-Sun approximation, reads 


2 15 
2 V9 sun Sun 
ical cesi (5) = 2 St. 2952 . (A) 8.49 
V critical - close E» ) 773 b ( ) 
By setting b = rs, in the last equation, one gets 

2, 
U riore HOS SU (Tsun) = E Su 2952. (8.50) 

r 

g 


Then, the numerator on the right-hand side of (8.48), rewritten by virtue of (8.50) and 
set to zero, yields the equation of the minimal focal distance: 


15 2 15 2 P _ 
2D ciose—SunY pe Vir Sun critical -close-Sun(! Sun) =0. (8.51) 


Solving this for belose-Sun one finally gets the distance from the Sun center passed by 
those electromagnetic waves that reach the minimal focal distance in the close-Sun 
approximation: 


M 


1 
By 5 
175 V critical (Tsun) Tsun 


to 2 
2B pis 


(8.52) 


Dmin—close—Sun (v) = 


This formula is very important for all practical radio science experiments, like those 
described in [6], inasmuch as it tells us where inside the corona the minimal focal 
distance waves pass. 

To obtain the minimal focal distance one merely has to replace (8.52) into the 
function (8.47) and rearrange. One thus gets: 

jg ih 

175 VE tica Sun) T Sun 
Este dioso al) = EXE : 
30 - 2is is r, 


(8.53) 


This is perhaps the most important result in this book: it tells us the minimum distance 
that the FOCAL spacecraft must reach in order to be flooded by the electromagnetic 
waves emitted by a source at frequency v and focused upon the spacecraft by the 
(gravity + plasma) lens of the Sun. 
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It is interesting to notice that, by eliminating v (i.e., “the parameter", in mathe- 
matical language) between (8.52) and (8.53), one gets the simple result 


17 b; 


min-—close— Sun 
Zmin—close—Sun = 30 . (8.54) 


Tg 


This is, of course, the /ocus of the minimal focal distances in the (z, b) plane for the 
gravitational lens of the Sun for all frequencies in the close-Sun approximation, and it 
is just a parabola! 

So far for the close-Sun approximation, which is in practice the most important 
as well as difficult case. 

It is equally possible, however, to derive similar results for the mid-distance and 
for the at-infinity approximations to the Baumbach-Allen formula. 

Without repeating here all calculations of the first derivative equaled to zero, we 
merely give the relevant results, leaving their full proof to the reader as an exercise. 

Thus, for case stemming out of (8.44), the distance from the Sun center at which 
the electromagnetic waves pass in the mid-distance case is: 


1 


"i V nci Sua) Sun . (8.55) 


bmin—mid—distance(Y) = 1 2 
25 v3 


The minimal focal distance in the mid-distance case is: 


264 
By 


3 
V critical : 


2 d (8.56) 


Zmin— mid distance (V) = 
The locus of the minimal focal distance in the (z, b) siis in the mid-distance case is 
again the parabola (with a different numerical coefficient with respect to (8.54)) 


Teba 


Zmin—mid—distance = 10. 


min—mid— distance (8 57) 


r g 


Finally, in the at-infinity approximation—namely, for the case stemming from 
(8.45), the distance from the Sun center at which the electromagnetic waves pass is: 


3 
bminat- (V) = ua Sui) F Sun ] (8.58) 
v? 
The minimal focal distance in the at-infinity case is: 
27 k 
Zmin—at-oo(V) = zd Sun) F Sun : (8.59) 
v^ r 


g 


The locus of the minimal focal distance in the (z, b) plane in the at-infinity case is once 
more the parabola (again with a different numerical coefficient with respect to (8.54) 
and (8.57)) 

3 5 


Zmin—at—co — mmn-ar e E (8.60) 


74 ry 
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88 THE TWO CAUSTICS OF THE (GRAVITY + PLASMA) LENS OF 
THE SUN 


A delightful exercise for calculus newcomers is the demonstration that, given the 
equation of a family of oc! curves in the implicit form f(x, y, A) = 0, this family of 
curves admits an envelope if, and only if, one is able to eliminate the parameter 
between the two simultaneous equations: 
f(x,y, A) =0 
OY) _ 9 (8.61) 
ON 
To prove that such an envelope exists for the family of close-Sun straight rays 


given by Equation (8.43), we first have to differentiate the implicit equation (8.43) 
with respect to the parameter b, getting: 


1 3 MEG b 

P EIN (3) . 2952. (=) PAE (8.62) 
rg NV b 2r, lg 

Both sides of the last equation may conveniently be multiplied by b to make it 

dimensionally consistent with the original equation of the family (8.43). One thus 

finds 


b (wy sino b p? 
-15-——-(—) -2932- E — 0. 8.63 
i 2r, (7) ( b ) i 2r, ! rj ( ) 
Finally, multiply the equation of the family (8.43) by 15 and expand 
2 15 2 
sun [vo T Sun 15b — 15b — 
152-15. 22 e 2952 ( 3 ) +5 r-o 0 (8.64) 


g g g 


We are now just one step from proving the existence of the envelope or caustic. In 


fact, a simple summation of Equations (8.63) and (8.64) lets us get rid of the 
“obnoxious” term with exponent 15. One is thus just left with 


1 15\b 15\ p? 
i+ (oe) (2) z 0 (8.65) 
that is 
2 
pig d. cce. (8.66) 
lg 2 Fy 


This is the solvent equation for the envelope system (8.61) in the close-Sun approx- 
imation, and it is a simple second-degree algebraic equation in b. Solving it for b will 
yield two roots: if these roots are real, then the envelope (caustic) exists, if they are 
complex no caustic exists. Actually, solving (8.66) for b one gets the two roots 


x24 | 255r,z + 32r? + 8r 
bio => : (8.67) 


17 


that are real and positive, so the two relevant caustics do exist. The equations of these 
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two caustics are very complicated, and will not be given here. We wish to point out, 
however, a very basic and simple result: if one sets r = 0 into (8.66) and solves for z, 
the simple parabola is found 


padre (8.68) 


This is, of course, the /ocus of the minimal focal distances in the (z, b) plane for the 
gravitational lens of the Sun for all frequencies in the approximation, already found 
in Equation (8.54), thereby re-proving all our results! 

Similarly, in the mid-distance case, it turns out that the solvent equation of the 
envelope system (8.61) is 


2 
oh E AE aah (8.69) 
Vg 2 r 


whose roots are real. Setting r = 0 and solving for z, (8.57) is found again. 
Finally, at-infinity the solvent equation reads 


z+—-r—-7-—=0 (8.70) 


whose roots are real. Setting r = 0 and solving for z, (8.60) is found again. 


8.9 OBSERVING FREQUENCIES FOR THE “CLOSE-SUN”, *MID- 
DISTANCE”, AND “AT-INFINITY” APPROXIMATIONS 


As of the year 2001, no scientist seems to have derived an adequate mathematical 
model of the Solar Corona. This is because there are so many quantum and statistical 
phenomena taking place in the Corona that a full mathematical description turns out 
to be extremely complicated. Thus, one should not be surprised to find, in this final 
section to our Baumbach—Allen model of the Corona, that, despite all the approx- 
imations we have introduced thus far, there are more basic limitations in frequency 
for the “‘close-Sun’’, *mid-distance", and “‘at-infinity”’ cases. 

As usual, we start from the “close-Sun” approximation case, since this is the case 
most relevant to the FOCAL Project. Consider again the “Focusing Condition" of 
the (gravity + plasma) lens, Equation (8.24). We already know the analytical expres- 
sion of the function v,;,,(5) on the right-hand side, given by (8.20). But we don't 
seem to know any analytical expression for the observing frequency on the left-hand 
side yet. 

Well, after the discussion of Section 8.7 we "nearly" know such an analytical 
expression in the close-Sun approximation: it is obtained by the inversion of (8.52)— 
namely, from (8.52) solved for v, rather than for b. 
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FOCUSING CONDITION in CLOSE SUN approx. 
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Figure 8.4. Focusing Condition in the close-Sun approximation. The horizontal axis shows the 
impact parameter b in units of the Sun radius. The vertical axis shows the frequency in GHz. The 
two curves shown cross at b = 1.588804 solar radii and v = 11.0690005 GHz. Focusing only 
occurs for electromagnetic waves crossing the Corona at distances less than b — 1.588804 solar 
radii from the Sun center and frequencies higher than 11.0690005 GHz. The latter restriction rules 
out the hydrogen line. 


By doing so, one gets the Observing Frequency in the Close-Sun approximation: 


17 ERE 
Diin closes Sun P) Hs critical V Sun) H ? E ( P ) s (8.71) 
By replacing the last formula into the Focusing Condition (8.20), one finds the 
Focusing Condition in the Close-Sun approximation: 


Vmin—close— Sun (b) > Veritical (b) : (8 12) 


We plotted this inequality in Figure 8.4. The horizontal axis shows the impact 
parameter b in units of the Sun radius. The vertical axis shows the frequency in 
GHz. The two curves shown intersect at b — 1.588804 solar radii and v — 11.0690005 
GHz. Focusing by the Sun only occurs for electromagnetic waves crossing the Corona at 
distances less than b — 1.588804 solar radii from the Sun center and frequencies higher 
than 11.0690005 GHz. 

This means that there is no close focus created by the Sun at the hydrogen line at 
1.420 GHz. 

Unfortunately, this is very bad news for SETI ! 

In fact, the hydrogen line at 1.420 GHz is the # 1 line of interest for SETI, and we 
have just found that the “focal length for SETI equals ... infinity!" Too bad, indeed. 
But this is in agreement with Von Eshleman’s paper [2], who, by resorting to a 
mathematical treatment different from the one given in this book, foresaw a double 
caustic of the (gravity + plasma) Sun's lens to yield a focus on the hydrogen line located 
light years away from the Sun! 
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FOCUSING COND. in MIDDLE DISTANCE approx 
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Figure 8.5. Intersection point between (8.20) and (8.73), showing that the mid-distance approx- 
imations hold for radial distances from the Sun higher than 10 solar radii, and for frequencies 
higher than 750 MHz. 


Next, we turn to the mid-distance approximation, given by (8.55). On inversion, 
(8.55) yields the Mid-Distance Observing Frequency: 


7 r 3 
b) = " Sun 
Vin mid - distance, ) rx Veritical I Sun) A 2 i b 


) (8.73) 


By replacing the last formula into the Focusing Condition (8.20), one finds the 
Focusing Condition in the Mid-Distance approximation: 


Ymin—mid—distance (b) > Veritical (b) 2 (8 5 74) 


In analogy with the discussion following (8.72), we now numerically find the 
coordinates (b, v) of the intersection point between the two curves given by (8.20) and 
(8.73). By doing so, one gets Figure 8.5, showing that, for the mid-distance approx- 
imation to hold, the impact parameter b must be less than 10 solar radii, and the 
observing frequency v must be higher than 0.75 GHz—that is, higher than 750 MHz. 

Finally, the “‘at-infinity” approximation starts from (8.58). By inverting it, one 
finds the Observing Frequency at Infinity: 


3 |" Sun 
Vminat-oc (P) zz critical V Sun) i "E P 


and the Focusing Condition at Infinity: 
Vyin—at-oc (P) > Veriticat (b). (8.76) 


Again we should numerically find the intersection point between the two curves given 
by (8.20) and (8.75). However, here we get a “surprise”: even for values of the impact 
parameter b equal to millions of AU, the “at-infinity” frequency curve (8.75) keeps 
being higher than the critical frequency curve (8.20). This simply means that, in the 


(8.75) 
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"at-infinity" approximation, the Baumbach—Allen model predicts focusing by the grav- 
itational lens of the Sun for all observing frequencies. 
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NASA’s Interstellar Probe (ISP: 2010-2070?) 
and the Cosmic Microwave Background 
(CMB) 


9.1 INTRODUCTION 


This chapter is devoted to studying the exploitation of the Sun's gravity lens in a 
most realistic context—one that was opened up only recently (1999). Indeed, new 
experimental perspectives were opened by NASA's decision to set up an “Interstellar 
Probe Science and Technology Definition Team", of which the author of this chapter 
is a member. NASA's Interstellar Probe (ISP) is expected to be launched in June 2010 
and reach 250 AU in just 15 years, being "pushed" out of the solar system by a 
400- meter hexagonal solar sail plus a suitable flyby of the Sun. ISP will then explore 
the heliosphere with its termination shock and plasma (120 AU). The probe direction 
of exit from the solar system will be toward the heliopause's *nose"—namely, 16° in 
declination and 16.6 hours in right ascension. ISP will then keep going along this 
straight direction "forever", and will cross the 550 AU focal sphere of the Sun around 
the year 2040. Could we take advantage of this circumstance to prove experimentally 
for the first time that the Sun's focus is there? Yes—by letting ISP carry some 
photometer or bolometer capable of detecting the influx of the Cosmic Microwave 
Background (CMB) radiation focused there by the Sun. Also, apart from revealing 
the Sun's focus, valuable results for the science of cosmology would be achieved, 
inasmuch as the angular resolution of the CMB provided by IPS and the Sun's lens 
would be about nine orders of magnitude better than COBE's. To achieve these goals, 
in this chapter a study of the CMB observing conditions is made and we also take into 
account the effects of the Solar Corona whose electrons actually tend to “push” the 
effective focus of the Sun farther out than 550 AU. We prove one basic result: 
the effective minimal focal distance that ISP must reach to look at the CMB through 
the Sun lens is 763 AU (or 4.41 light-days)—of course, regardless of the direction of 
exit out of the solar system. If NASA's ISP could observe the CMB focused there 
around the year 2055, it would prove to be the first truly “interstellar precursor 
mission" of humankind. 
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9.2 NASA'S INTERSTELLAR PROBE (ISP) AND ITS LONG FLIGHT: 
2010 TO 2055 ... 


The direction of the incoming interstellar wind is 216^ in declination and +16.6 hours 
in right ascension. This is going to be the direction of exit from the solar system for 
NASA's “Interstellar Probe" (ISP) (websites http://umbra.nascom.nasa.gov/SEC/ 
secr[missions| IS P.html and http://eis.jpl.nasa.gov/sec353/Interstellar.html). 

In 1999 NASA set up an ISP Science and Technology Definition Team 
(ISP STDT), under the coordination of Robert Mewaldt of Caltech, which made 
a 6-month study about ISP's goals and required technologies. The Team's con- 
clusions were published in October 1999 at JPL [8]. ISP will hopefully be launched 
in June 2010, and will, of course, be an *'interstellar precursor mission", rather than 
an interstellar mission proper. Nevertheless, ISP's name means that the probe will go 
as far as possible away from the Sun while still keeping the radio link with the Earth. 

New advanced ideas in propulsion, and notably a hexagonal 400-meter solar sail 
plus a suitable Sun flyby, make the NASA planners expect that ISP will reach the 
nominal goal of 250 AU from the Sun in just 15 years (1.e., around 2025—assuming a 
2010 launch). This distance of 250 AU is already well beyond where the heliosphere 
(the solar wind-dominated portion of space) ends with the heliopause, and inter- 
stellar space then begins. So, according to [8], all payloads aboard ISP will be devoted 
to study the heliosphere, the heliopause, and the (possibly existing) bow shock. 

The author of this book, however, suggested to the ISP Team to put aboard ISP 
one more (small) instrument—a photometer or a bolometer or something similar—to 
enable ISP to detect experimentally for the first time the physical existence of the Sun's 
gravitational lens. In other words, the author suggested to the ISP Team an extension 
of ISP's flight to at least 550 AU and more. This suggestion is based on the obvious 
consideration that ISP will get to any distance anyway, sooner or later. So, the real 
question is whether the communication link between ISP and the Earth will be kept 
until ISP reaches and passes by the important, special distance where the Sun's 
gravity focus is located. 

Thus, the idea of testing the Sun's gravity lens for the first time involves a further 
discussion about the times involved for the ISP's long flight. If 250 AU will be reached 
after 15 years of flight (1.e., in 2025), proceeding at uniform speed, ISP can be expected 
to cross the naked Sun's focal sphere at 550 AU around the year 2043. But to reach 
the true focal sphere “pushed outward" by the Sun's Corona, however, [SP will need 
more time still, depending on observation frequency. 

Unfortunately, at this point of our discussion two more difficulties seem to arise: 


(1) There is “nothing” (i.e., no quasar, no radiogalaxy, no very bright star) on the 
celestial sphere in the direction opposite to the incoming interstellar wind direc- 
tion, toward which ISP moves. In other words, no “bright electromagnetic 
source" is going to focus its flux upon ISP by virtue of the Sun's mass. 

(2) Even if we thought of correcting the ISP rectilinear trajectory so as to align the 
new trajectory to a bright source, this would practically be impossible because 
ISP would have to be aligned with a tolerance of a few tens of meters, far beyond 
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the tracking capabilities nowadays available for a spacecraft at 550AU or 
beyond. 


To circumvent both these difficulties, we change the target frequency. 


9.5 LOOKING AT THE 2.728 K COSMIC MICROWAVE BACKGROUND 
THROUGH THE SUN’S GRAVITY LENS BY VIRTUE OF NASA’S 
INTERSTELLAR PROBE (ISP) 


Rather than looking at quasars or bright stars and the like, we decide to look at the 
Cosmic Microwave Radiation (CMB) or Cosmic Background Radiation (CBR), the 
famous 2.728 K blackbody radiation that has been filling the Universe since the time 
of the decoupling between radiation and matter, about 300,000 years after the big 
bang. If we decide that ISP is going to look at the CMB through the Sun’s gravity 
lens, then, no longer would an ISP tracking problem exist because the CMB is (almost) 
uniformly scattered all over the celestial sphere, so that any direction of exit out of the 
solar system is fine. 

NASA's ISP Team already determined [8, p. 16] that ISP’s antenna will be 
2.7 meter in diameter keeping the link with Earth on the Ka band (i.e., at 32 GHz). 
Then, by replacing this value of 1.35 meters in antenna radius and an assumed 50% 
antenna efficiency into (1.16), one gets Table 9.1, showing the gain for the combined 


Table 9.1. The gain (or magnification) of the naked Sun's gravity lens, the gain of a 2.7-meter 
spacecraft (S/C) antenna and the combined gain of the naked Sun + S/C antenna system. 
Numerical values are given for five frequencies suggested to be observed by NASA's 
Interstellar Probe (ISP). 


Line Neutral H,0 Ka band CMBmax  |Positronium 
hydrogen 

Frequency v 1.42 GHz 22 GHz 32GHz |160.378GHz| 203 GHz 

Wavelength A 21.112 cm 1.363 cm 9.37 mm 1.06 mm 1.48 mm 

S/C antenna 5.474 deg 0.353 deg 0.243 deg 0.049deg 0.038 deg 

beamwidth 

Naked Sun gain 57.46 dB 69.36 dB 70.98 dB 77.96 dB 79.01 dB 

2.7-meter 29.07 dB 52.87 dB 56.13 dB 70.07 dB 72.17 dB 

antenna S/C gain 

Combined 86.53 dB 122.23 dB | 127.11 dB | 148.03 dB 151.18 dB 

(naked Sun + S/C) 

gain 
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system made up by the naked Sun’s gravity lens plus the spacecraft antenna for the 
following five selected frequencies: 


(1) The neutral hydrogen line (1,420 MHz). 

(2) The water maser line (22 GHz). 

(3) The Ka band frequency (32 GHz) that will be used by NASA’s ISP for telecom- 
munications with Earth. 

(4) The peak of the 2.728K Cosmic Microwave Background (CMB) radiation 
(160.378 GHz). 

(5) The first line of the positronium (an “atom” made by a positron and an electron), 
which was suggested by Nikolai Kardashev in 1971 as the “best” line for inter- 
stellar communications in SETI. 


One can see from Table 9.1 that, looking at the CMB through the naked Sun's gravity 
lens by virtue of NASA's ISP antenna, achieves the huge gain of 148.03 dB. 

Having determined the total (naked Sun + ISP) gain, we are now going to 
estimate the total radiation influx expected to fall upon ISP when the spacecraft 
reaches the minimal focal distance from the Sun. Such an estimate is indeed pre- 
dictable because the CMB spectrum is precisely the spectrum of a blackbody (Planck 
spectrum) whose temperature has been determined by NASA's COBE (Cosmic 
Background Explorer, launched in 1989, see, for instance, [9, pp. 111—113]) spacecraft 
as 

Tome = 2.728 K. (9.1) 


Denoting Boltzmann’s constant by k and Planck’s constant by h, the well-known 
Planck spectrum (spectral energy density) is given by 


8h V) 


3 od 
C eT-—] 


pv, T) dv = dv (9.2) 


and is plotted in Figure 9.1 for the particular CMB temperature (9.1). The peak 
(maximum) of this function is found at the frequency 


| 282144k „, 5.83792. 10k 
max = OK S ll Ks 


This is Wien's displacement law for frequencies, and we have used the following 
numerical values for c, k, h (taken from [10]) 


T — 160.378 GHz. (9.3) 


c—299,792458 = 1.380658. 10-2 My = 6 6560755. 10 joule -s 
S S 
(9.4) 


The peak frequency (9.3) is, of course, found by setting the derivative of (9.2) at zero 
with respect to v and solving the resulting numerical equation 


e = : (9.5) 
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CMB spectral Energy Density vs Frequency 
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Figure 9.1. Planck’s spectral energy density in frequency for the CMB (temperature 
T = 2.728 K). 


Replacing (9.3) back into (9.2), the numerical value of the Planck spectral energy 
density at the peak is found 


8mh : joul 
Prax Toms) 7 37 LS = L61355 1075 7777. (9.6) 
: ekTcun >f m a 


The Planck brightness function (Figure 9.2) is the same as the spectral energy density, 
but with a different coefficient 


2h 3 
B(v, T) dv = 5 y dv. (9.7) 
€ gekT—] 


Consequently, the brightness peak frequency is the same as (9.3), but the function 
value, according to (9.7), is 


2h 3 sul 
Bmax: Tome) = y aiia 10° P98) 
ekTcus — | 


The two physical laws (9.2) and (9.7) are now going to be expressed as functions 
of the wavelength A, rather than of the frequency v. This may appear as a trivial 
exercise in the first instance, but we wish to clear the way from a mistake that, 
unfortunately, is still fairly common. Namely, we wish to point that the peak wave- 
length Amax is not related to the corresponding peak frequency Vmax by the familiar 
relationship c = \- v. The reason of this apparent paradox is the hidden character of 
the Planck law as a probability density, rather than “just a function". This means 
that the differential dv must always be taken along at all times (and not "forgotten", 
as usually happens) and, when a change of variable occurs (as in passing from 
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-18 CMB Brightness vs Frequency 
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Figure 9.2. Planck’s brightness in frequency for the CMB. 


frequencies to wavelengths), probability densities multiply by the Jacobian of the 
coordinate transformation—namely, by the derivative of the transformation equa- 
tion—if one is in just one dimension as in the case of the Planck spectrum. So, one has 


c dA 
E 
and, apart from the axis reversal meant by the minus sign, (9.9) means that the form 


of the Planck spectrum in A is not going to be the same as in v. In fact, one finds, for 
the Planck spectral energy density and brightness in lambda, respectively 


dv = (9.9) 


Sh dA 
exkT — 1 
and 
2 
BOS = OE (9.11) 
À ch. 
erxkT — | 


The corresponding two plots are, for (9.10) and (9.11), respectively given in Figures 
9.3 and 9.4. 

To compute the peak wavelength Amax, one merely has to set to zero the deriva- 
tive of (9.10) or (9.11), yielding the same result, since (9.10) and (9.11) only differ by a 
constant factor. This common result is the root of the equation 

5 
~ 5x! 


e x 


(9.12) 


As this numerical equation is different from the numerical equation (9.5), its root is of 
course different from that of (9.5). The result is that the equation corresponding to 
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Figure 9.3. Planck's spectral energy density in wavelengths for the CMB. 


(9.3) but for the wavelength is (Wien's displacement law for wavelengths) 
X 0.20141 -c-h 2.897824. 10?.m-K 
max ~_ k 3 T = T 


Now, Equations (9.3) and (9.13) are not related by c = \- v because of the way they 
were derived. Were they related by c = A: v, one would get from (9.3) the wrong peak 


= 1.0622522 mm. (9.13) 
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Figure 9.4. Planck’s brightness in wavelengths for the CMB. 
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CMB wavelength 
wrong!!! A44, = 1.8695777 mm wrong!!! (9.14) 
and from (9.13) the wrong peak CMB frequency 
wrong!!! Vmax = 282.2254328 GHz wrong!!! (9.15) 


which are still claimed by some as the “correct? peak CMB wavelength and fre- 
quency, respectively. 

The peak values for Planck’s spectral energy density and brightness are obtained 
by replacing the peak wavelength (9.13) into (9.10) and (9.11), respectively, and they 
are found to be 


Sach 1 joul 
PC a Tema) = errem = 2.5938759- 10-4 LEE — (9.16) 
max ermaxkTcus — 1 m 
and 
2hc? 1 joule - H 
BOs. Tous) = s MÀ = 6.1881386- 10-4 PPE (9.17) 
max m 


eXmaxkTcus — ] 


9.4 THE EFFECTIVE MINIMAL FOCAL DISTANCE FOR THE 
GRAVITY + PLASMA LENS LOOKING AT THE 2.7K COSMIC 
MICROWAVE BACKGROUND IS 763 AU, WHICH NASA'S 
INTERSTELLAR PROBE WILL REACH IN 2055 


When is NASA's ISP going to reach the effective minimal focal distance from the Sun 
at the CMB frequency? The answer is: in the year 2055, because the effective minimal 
focal distance at the CMB peak frequency is ... 763 AU. This is the theorem that we 
are going to prove in this section. 

Let us start by recalling from point (8) in Section 9.1 that the effective minimal 
focal distance from the Sun is the distance when the Sun's Coronal effects are taken 
into account. In other words, we wish to compute the effective minimal distance from 
the Sun that ISP must reach in order to look at the CMB peak of 160 GHz. Let us 
start by noticing that (8.22) yields essentially two cases. 


(1) The spacecraft observing frequency is higher than the *no-lensing" value of 
122.361 GHz given by (8.21). This is our case of interest, since the CMB peak 
occurs at 160 GHz. 

(2) The spacecraft observing frequency is lower than 122.361 GHz. Then, according 
to Eshleman [3], one gets the complicated behavior expressed by the double 
caustic described (in a qualitative fashion only) in [3]. This case is beyond the 
scope of the present chapter and will not be discussed here. 
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Figure 9.5. Plots of Equation (8.40). This is the (Gravity + Plasma) Sun lens focal distance F 
(in AU) as a function of the impact parameter b (in units of the Sun radius) for all radio waves 
focused by the Sun above 120 GHz. The impact parameter b is the distance from the Sun center 
at which the radio waves flyby the Sun and then proceed to focus at distance F from the Sun. 
Each curve corresponds to radio waves of a different frequency increasing from 59.514 GHz 
(top, thick curve) to 1,000 GHz (bottom thick curve). The shifting of the minimum is obvious, 
and the “locus” of all these minima is the parabola of Equations (8.54) and (9.21). 


To see what happens to the effective minimal focal distance for a frequency higher 
than 122.361 GHz, let us plot (8.40) as in Figure 9.5. 
From Figure 9.5 it is clear that 


(1) On the horizontal axis we have the “impact parameter" b (the name comes from 

particle physics), defined by 
b(r) = —. (9.18) 

sun 

The impact parameter is thus the shortest distance from the Sun’s center (here 
measured in units of the Sun radius) at which radio waves passing by graze the 
Sun’s surface. Clearly, the higher the impact parameter, the better it is, for then 
the ongoing radio waves travel less amid the Sun flames (Sun’s Corona Plasma). 
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(2) On the vertical axis we have the focal distance (in AU) at which are focused just 
those radio waves that graze the Sun with impact parameter b. Obviously b > 1, 
but Figure 9.5 reveals that, in practice, b keeps well below two Sun radii. 

(3) The second (dash-dot) curve from the top of Figure 9.5 corresponds to radio 
waves having the "critical" frequency of Veritical( sun) S 122.361 GHz, at which 
no more focusing occurs because the outward deflection due to the coronal 
plasma counterbalances the inner deflection due to gravity. We are only interested 
in radio waves having a frequency higher than Veriticai (Sun) & 122.361 GHz and the 
CMB peak frequency of 160 GHz, shown by the third (dashed) curve from the top 
of Figure 9.5. Then the crucial question arises: For which value of the impact 
parameter b is the minimal focal distance achieved along this third curve from the 
top? 

(4) The remaining, last three curves from the bottom correspond to the observing 
frequencies of 300 GHz, 500 GHz, and 1,000 GHz, selected just for reference: we 
see that the effective minimal focal distance decreases for increasing frequencies, 
and nearly reaches the “gravity only" value of 550 AU for 1,000 GHz or more. 


Going now a little beyond the work done in [7], we seek to compute the coordinates of 
the minimum for all curves on Figure 9.5. This is done by setting at zero the first 
derivative of (8.22) with respect to the impact parameter b. From (8.52) we know that 
the impact parameter (— abscissa) of the minimum is found for any frequency 
1 2 
1715 ye (Tsun) sun 


critical 


bmin (v) 


To (9.19) 
215 p15 
Also, from (8.53) we know that the expression of the effective minimal focal distance is 
(for all frequencies higher than the critical frequency) 
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(9.20) 


Zmin (v 


The equation of the geometric locus of all the minima can now be found by eliminat- 
ing the frequency v between (9.19) and (9.20). The simple result is the parabola 
17 bhi 
Zmin(Pmin) =. 


~ 30 r 


(9.21) 


g 


which is depicted on Figure 9.5 as the slightly curved branch of parabola crossing all 
curves at just their minimum (bottom curve on the legenda on the left). 

We now go back to our blackbody radiation and replace its peak frequency value 
(9.3) into (9.20) to find the effective minimal focal distance that ISP must reach in 
order to “catch up" with the CMB focused there by the Sun 


Zmin(Vmax) = 763.478 AU 7 4.41 light-days 
& 19.5 times the Sun-to-Pluto distance. (9.22) 
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This is the most important result derived in this chapter. It shows that, for NASA’s 
ISP, as well as for any other spacecraft to come that intend to observe the CMB 
through the Sun’s lens, the minimal effective distance from the Sun that must be 
reached is about 763 AU. When will NASA’s ISP get there? A simple proportion 
shows that, assuming launch in 2010, ISP will get at 763 AU around the year 2055— 
namely, 45 years after launch. 

Finally, (9.19) yields the impact parameter value for the CMB radiation focused 
at 763 AU: it equals 1.11 times the radius of the Sun—namely, the CMB radiation 
flybys the Sun at 76,220km above its surface. This is a short distance from the Sun, 
and, unfortunately, coronal fluctuations there are still pretty strong. 

Were we to “‘deconvolve” the image of a planet, or a stellar system, or a radio 
galaxy located on the other side of the Sun, at just 1.11 radii from the Sun it would be 
a difficult problem. But, fortunately, in the CMB there is “nothing to deconvolve". 
Yet, in Section 9.5 we are going to compute the (theoretical) angular resolution of the 
CMB provided by the naked Sun’s gravity lens according to Equation (1.20). 

Finally, we wish to point out that the first solid, thick curve from the top on 
Figure 9.5, corresponding to a frequency of 59.514 GHz, is the critical frequency 
provided by Equation (8.20) for an impact parameter 5 equal to the CMB one— 
namely, 1.11. This shows that the CMB frequency (160 GHz) is so far from the 
corresponding critical frequency (59.514 GHz) that we need not worry at all about 
the double caustic problems hinted in [3]. 


9.5 IMPROVING COBE’S ANGULAR RESOLUTION BY NINE ORDERS 
OF MAGNITUDE BY LOOKING AT THE 2.7K COSMIC 
MICROWAVE BACKGROUND BY VIRTUE OF NASA’S 
INTERSTELLAR PROBE 


The CMB is integrated light from all stars and galaxies that cannot be resolved into 
individual objects. So, strictly speaking, it is meaningless to speak of “angular reso- 
lution” provided the Sun’s gravity lens when the latter is used to look at the CMB, 
simply because there is nothing to resolve in this case. Nevertheless, some meaning to 
"angular resolution" can be retained by adopting (1.20) even if for the CMB this is 
just "theoretical". The result is that the improvement in the (theoretical) angular 
resolution of the CMB as seen by the Sun’s gravity lens, rather than through COBE, 
is about nine orders of magnitude (as shown in Table 9.2). 

In the NASA ISP Booklet [8, p. 14] one reads: "NASA's Cosmic Background 
Explorer (COBE) detected the cosmic infrared background at wavelengths beyond 
140 microns and established limits on the energy released by all stars since the 
beginning of time. Also, by observing the cosmic infrared background it is possible 
to determine how much energy was converted into photons during the evolution of 
galaxies, back to the time of their formation. Fundamental measurements about 
galaxy formation can be made even though individual protogalaxies cannot be seen. 
The cosmic infrared background spectrum can reveal how first stars formed and how 
early the elements were formed by nucleosynthesis”. 
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Table 9.2. The (theoretical) angular resolution provided by the Sun’s gravity lens for ISP, 
having a 2.7-meter antenna. Values are given for the five selected frequencies. 


Line Neutral H20 Ka band CMBmax | Positronium 
hydrogen 

Frequency v 1.42 GHz 22 GHz 32 GHz 159.25 GHz | 203 GHz 
Wavelength A 21.112 cm 1.363 cm 9.37 mm 1.06 mm 1.48 mm 
Angular resolution 6.3458 -1076 | 4.0959 -10~7 | 2.8159 -10~7 |5.6584-10-5 | 4.4389 -1078 
at 550 AU arcsec arcsec arcsec arcsec arcsec 
Angular resolution 5.2267 -1076 | 3.3736-10~7 | 2.3194-10~7 | 4.6606 -1078 | 3.6561 -1078 
at 800 AU arcsec arcsec arcsec arcsec arcsec 
Angular resolution 4.6749 -1076 | 3.0174-10~7 | 2.0745 -10~7 | 4.1685 -10~® | 3.2701 -1078 
at 1,000 AU arcsec arcsec arcsec arcsec arcsec 


Perhaps the “virtual” angular resolution data given in Table 9.2 have a deeper 
significance, which escapes us at this time. Understanding better what “watching at 
the CMB through the Sun's gravity lens means" is a current research problem. 


9.6 CONCLUSIONS 


We have sought to prove that looking at the CMB through the Sun’s gravity lens is a 
task suitable for the intended NASA’s Interstellar Probe. Not only would this prove 
the existence of the Sun’s focusing effects experimentally for the first time, but it 
would also contribute an unprecedented CMB angular resolution to the science of 
cosmology, even if only on a very narrow region of the sky. More important still, 
looking at the CMB is the only observation through the Sun's gravity lens that is 
totally independent of the probe's exit direction out of the solar system, inasmuch as 
the CMB is uniformly distributed over the celestial sphere. Finally, we have proved 
that the effective minimal focal distance that ISP must reach is 763 AU because of the 
strong refractions caused by the Solar Corona on the electromagnetic waves at the 
CMB peak frequency of 160 GHz. If NASA extends ISP's nominal mission from 
400 AU to 1,000 AU, thus giving ISP the possibility of looking at the CMB, NASA's 
Interstellar Probe will become the first really *precursor interstellar mission" in the 
history of humankind. 
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A simple introduction to the KLT 
(Karhunen-Loéve Transform) 


10.1 INTRODUCTION 


This chapter is a simple introduction about using the Karhunen-Loéve Transform 
(KLT) to extract weak signals from noise of any kind. In general, the noise may be 
colored and over wide bandwidths, and not just white and over narrow bandwidths. 
We show that the signal extraction can be achieved by the KLT more accurately 
than by the Fast Fourier Transform (FFT), especially if the signals buried into the 
noise are very weak, in which case the FFT fails. This superior performance of the 
KLT happens because the KLT of any stochastic process (both stationary and non- 
stationary) is defined from the start over a finite time span ranging between 0 and a 
final and finite instant T (contrary to the FFT, which is defined over an infinite time 
span). We then show mathematically that the series of all the eigenvalues of the 
autocorrelation of the (noise 4- signal) may be differentiated with respect to T' yielding 
the “Final Variance" of the stochastic process X(1) in terms of a sum of the first-order 
derivatives of the eigenvalues with respect to 7'. Finally, we prove that this new result 
leads to the immediate reconstruction of a signal buried into the thick noise. We have 
thus put on a strong mathematical foundation a set of very important practical 
formulae that can be applied to improve SETI, the detection of exoplanets, asteroidal 
radar, and also other fields of knowledge like economics, genetics, biomedicine, etc. 
to which the KLT can be equally well applied with success. 


10.2 A BIT OF HISTORY 


The Karhunen-Loéve Transform (KLT) is the most advanced mathematical algo- 
rithm available in the year 2008 to achieve both noise filtering and data compression 
in processing signals of any kind. 
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It took about two centuries (~1800—2000) for mathematicians to create such a 
jewel of thought little by little, piece after piece, paper after paper. It is thus difficult to 
recognize who did what in building up the KLT and at the same time be fair in 
attributing each individual advance to the appropriate author. In addition, mathe- 
maticians, both pure and applied, often speak such a “clumsy” language of their own 
that even learned scientists sometimes find it hard to understand them. This unfor- 
tunate situation hides the esthetic beauty of many mathematical discoveries that were 
often historically made by their authors more for the joy of opening new lines of 
thought than for the sake of any immediate application to science and engineering. 

In essence, the KLT is a rather new mathematical tool used to improve our 
understanding of physical phoenomena, far superior to the classical Fourier 
Transform (FT). The KLT is named for two mathematicians—the Finnish actuary 
Kari Karhunen (1915-1992) [1] and the French American Michel Loéve (1907-1979) 
[2, 3] ^who proved, independently and about the same time (1946), that the series (2) 
hereafter is convergent. Put this way, the KLT looks like a purely mathematical topic, 
but really this is hardly the case. As early as 1933 the American statistician and 
economist Harold Hotelling (1895-1973) used the KLT (for discrete time, rather than 
for continuous time), so that the KLT is sometimes called the **Hotelling Trans- 
form". Even much earlier than these three authors the Italian geometer Eugenio 
Beltrami (1835-1899) discovered as early as 1873 the SVD (Singular Value Decom- 
position), which is closely related to the KLT in that area of applied mathematics 
nowadays called Principal Components Analysis (PCA). Unfortunately, a complete 
historical account about how these contributions developed since 1865—when the 
English mathematician Arthur Cayley (1821-1895) "invented" matrices—simply 
does not exist. We only know about "fragments of thought" that impair an overall 
vision of both the PCA and the KLT. 

In Sections 10.3-10.5, we'll derive heuristically and step-by-step the many equa- 
tions that make up for the KLT. We think that this approach is much easier to 
understand for beginners than what is found in most pure" mathematical textbooks, 
and hope that the readers will appreciate our effort to explain the KLT as easily as 
possible to non-mathematically trained people. 


10.3 A HEURISTIC DERIVATION OF THE KL EXPANSION 


We start by saying that the KLT was born during the years of World War Two out of 
the need to merge two different areas of classical mathematics. 


(1) The expansion of a deterministic periodic signal x(t) into a basis of orthonormal 
functions (sines and cosines, in this case), typified by the classical Fourier series— 
first put forward by the French mathematician Jean Baptiste Joseph Fourier 
(1768-1830) around 1807, 

x(t) = = + Va, cos(nt) + b,sinn)) (=T < t< 7). (10.1) 


n=1 
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(2) The need to extend this too narrow and deterministic view to probability and 
statistics. The much larger variety of phenomena called “noise” by physicists and 
engineers will thus be encompassed by the new transform. This enlarged view 
means considering a random function X(t) (notice that we denote random 
quantities by capitals, and that X(r) is also called a "stochastic process of the 
time"). We now seek to expand this stochastic process onto a set of orthonormal 
functions ¢,(t) according to the starting formula 


x() - Y Z, «(0 (10.2) 
n=l 


which is called the Karhunen—Loéve (KL) expansion of X(t) over the finite time 
interval 0 € t € T. 


What are then the Z, and the $,(1) in (10.2)? To find out, let us start by recalling what 
"orthonormality" means for the Fourier series (10.1). Leonhard Euler (1707-1783) 
had already laid the first stone towards the Fourier series (10.1) by proving that, if 
x(t) is assumed to be periodic over the time interval —7 < t < 7, then the coefficients 
a, and b, in (10.1) are obtained from the known function (or “periodic signal") x(t) 
by virtue of the equations (Euler formulae"): 
ay = zf x(t) cos(nt) dt b, = zf x(t) sin(nt) dt. (10.3) 
If the same result is going to be true for the Karhunen—Loéve expansion, the 
functions of the time, ¢,,(¢) in (10.2) must be orthornormal (i.e., both orthogonal and 
normalized to 1). That is, 


| m(t) bn(t) dt = Onn (10.4) 


where the 6,,, are the Kronecker symbols, defined by 6,,, = 0 for m zZ n and 6,,, = 1. 

But what then are the Z, appearing in (10.2)? Well, a random function X(t) can 
be thought of as something made up of two parts: its behavior in time, represented by 
the functions ¢,(t), and its behavior with respect to probability and statistics, which 
must therefore be represented by the Z,. In other words, the Z, must be random 
variables not changing in time (i.e., “just? random variables and not stochastic 
processes). By doing so we have actually made one basic, new step ahead: we have 
found that the KLT separates the probabilistic behavior of the random function X (t) 
from its behavior in time, a kind of *untypical" separation that is achieved nowhere 
else in mathematics! 

Having discovered that the Z,, are random variables, some trivial consequences 
follow at once. Let us denote by E{ } the linear operator yielding the average of a 
random variable or stochastic process. If one takes the average of both sides of the KL 
expansion (10.2), one then gets (we “freely” interchange here the average operator 
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E( } with the infinite summation sign, bypassing the complaints of “subtle” math- 
ematicians!) 


E(X() = Y ECZ)o,(0. (10.5) 
n=1 


Now, it is not restrictive to suppose that the random function X(t) has a zero mean 
value in time—namely, that the following equation is identically true for all values of 
the time ¢ within the interval 0 < f£ < T: 


E{X(t)} =0. (10.6) 


In fact, were this not the case, one could replace X(t) by the new random function 
X(t) — E{X(t)} in all the above calculations, thus reverting to the case of a new 
random function with zero mean value. Thus, in conclusion, the random variables Z, 
too must have a zero mean value 


E{Z,} = 0. (10.7) 


This equation has a simple consequence: since the variance oz, of the random 
variables Z,, is given by 
oz, = E(Z;) - E’{Z,} (10.8) 


by inserting (10.7) into (10.8) we get 
oz = E{Z?}. (10.9) 


At this point, we can make a further step ahead, that has no counterpart in the 
classical Fourier series: we wish to introduce a new sequence of positive numbers A, 
such that every A, is the variance of the corresponding random variable Z,, that is 


oy. = à = E(Z2 > 0. (10.10) 


This equation provides the “answer” to the next “natural” question: Do the random 
variables Z, fulfill a new type of *orthonormality" somehow similar to what the 
classical orthonormality (10.4) is for the ¢,(t)? Since we are talking about random 
variables, the “orthogonality operator" can only be understood in the sense of 
statistical independence. The integral in (10.4) must then be replaced by the average 
operator E{ ) for the random variables Z,. In conclusion, we found that the random 
variables Z, must obey the important equation 


E 7 EA, Omn: (10.11) 


In this equation, we were forced to introduce the positive A, in the right-hand side in 
order to let (10.11) reduce to (10.10) in the special case m — n. 

As for the KL equivalent of the Euler formulae (10.3) of the Fourier series, from 
the KL series (10.2) and the orthonormality (10.4) of the o, (f) one immediately finds 
that 


Z = [ xo „(t dt. (10.12) 
0 
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In other words: the random variables Z, are obtained from the given stochastic 
process X(t) by "projecting" this X(t) over the correspoding eigenvector ¢,(t). 
If one likes the language of mathematicians and of quantum physics, then one 
may say that this projection of X(t) onto $,(f) occurs in the “Hilbert space", which 
is the infinitely dimensional Euclidean space spanned by the eigenvectors ¢,,(t) so that 
the square of ¢,(t) is integrable over the finite time span 0 € t € T. 

To sum up, we have actually achieved a remarkable generalization of the Fourier 
series by defining the Karhunen—Loéve expansion (10.2) as the only possible statis- 
tical expansion in which all the expansion terms are uncorrelated from each other. 
This word “uncorrelated” comes from the fact that the autocorrelation of a random 
function of the time, X(t), is defined as the mean value of the product of X(t) at two 
different instants ¢, and t: 


Ryy(ti, 5) = Ry(t,65) = E(X()X(6)]. (10.13) 


If we assume, according to (10.6), that the mean value of X(t) vanishes identically in 
the interval 0 € t € T, the autocorrelation (10.13) reduces to the variance of X(t) 
when the two instants are the same 


oo = E(X?(0) = E(X()X()) = Ry(t, 1). (10.14) 


Let us add one final remark about the basic notion of statistical independence of 
the random viariables Z,. It can be proven that, while the Z, in (10.2) always are 
uncorrelated (by construction), they also are statistically independent if they are 
Gaussian-distributed random variables. This is fortunately the case for the Brownian 
motion and for the background noise we face in SETI. So we are not concerned 
about this subtle mathematical distinction between uncorrelated and statistically 
independent random variables. 


10.4 THE KLT FINDS THE BEST BASIS (EIGEN-BASIS) IN 
THE HILBERT SPACE SPANNED BY THE EIGENFUNCTIONS OF 
THE AUTOCORRELATION OF X(t) 


Up to this point, we have not given any hint about how to find the orthonormal 
functions of the time, ¢,(¢), and positive numbers A, (i.e., the variances of the 
corresponding uncorrelated random variables Z,). In this section, we solve this 
problem by showing that the $,(r) are the eigenfunctions of the autocorrelation 
Ry(tj, t5) = E(X(t;)X(t5)) and that the A, are the corresponding eigenvalues. This 
is the correct mathematical phrasing of what we are going to prove. However, in 
order to ease the understanding of the further maths involved hereafter, a “‘transla- 
tion" into the language of “common words" is now provided. Consider an object— 
for instance, a book—and a three-axes rectangular reference frame, oriented in an 
arbitrary fashion with respect to the book. Then, the classical Newtonian mechanics 
shows that all the mechanical properties of the book are described by a 3x3 
symmetric matrix called the “inertia matrix" (or, more correctly, “inertia tensor") 
whose elements are, in general, all different from zero. Handling a matrix whose 
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elements are all nonzero is obviously more complicated than handling a matrix where 
all entries are zeros except for those on the main diagonal (i.e., a diagonal matrix). 
Thus, one may be led to wonder whether a certain transformation of axes exists that 
changes the inertia matrix of the book into a diagonal matrix. Newtonian mechanics 
shows then that only one privileged orientation of the reference frame with respect to 
the book exists yielding a diagonal inertia matrix: the three axes must then coincide 
with a set of three axes (parallel to the book edges) called “principal axes" of the 
book, or “eigenvectors” or “proper vectors" of the inertia matrix of the book. In 
other words, each body posesses an intrinsic set of three rectangular axes that 
describes at best its dynamics (i.e., in the most concise form). This was proven again 
by Euler, and one can always compute the position of the eigenvectors with respect to 
a generic reference frame by means of a certain mathematical procedure called 
"finding the eigenvectors of a square matrix”. 

In a similar fashion, one can describe any stochastic process X(t) by virtue of the 
statistical quantity called the autocorrelation (or simply the correlation), defined as 
the mean value of the product of the values of X(t) at two different instants t, and t, 
and formally written E(X(1,)X(t5)). The autocorrelation, obviously symmetric in t, 
and fy, plays for the stochastic process X(t) just the same role as the inertia matrix for 
the book example above. Thus, if one first seeks the eigenvectors of the correlation, 
and then changes the reference frame over to this new set of vectors, one achieves the 
simplest possible description of the whole (signal + noise) set. 

Let us now translate the whole above description into equations. First of all, we 
must express the autocorrelation E{X(t,)X(t)} by virtue of the KL expansion 
(10.2). This goal is achieved by writing down (10.2) for two different instants, t 
and r5, taking the average of their product, and then (freely) interchanging the 
average and the summations in the right-hand side. The result is 


E{X(t)X(t0)} = 32 9 nl tr) by to) EZ Z.)- (10.15) 


mal n=l 


Taking advantage of the statistical orthogonality of the Z,, given by (10.11), (10.15) 
simplifies to 


E(X(t)X(t5)) mi ROO (10.16) 


m=1 


Finally, we now want to let the ¢,(¢) “disappear” from the right-hand side of (10.16) 
by taking advantage of their orthonormality (10.4). To do so, we multiply both sides 
of (10.16) by ¢,(t,) and then take the integral with respect to ¢; between 0 and T. 
One then gets: 


| EXC) dn = ust) | és (616, (11) dts 


0 


m=1 


= y AmPm(t2) fmn E Aus (t2), (10.17) 


m=1 
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that is 


J, £x) 6) dt = Ay lt) (10.18) 


0 


This basic result is an integral equation, called by mathematicians “of Fredholm 
type". Once the correlation E(X(t1;)X(t5)) of X(t) is known, the integral equation 
(10.18) yields (upon its solution, which may not be easy at all to find analytically!) 
both the Karhunen-Loéve eigenvalues A, and the corresponding eigenfunctions 
@,(t). Readers familiar with quantum mechanics will also recognize in (10.18) a 
typical "eigenvalue equation” having the kernel E{X(t,)X(t)}. 

Let us finally summarize what we have proven so far in Sections 10.3 and 10.4, 
and let us use the language of signal processing, which will lead us directly to SETI, 
the main theme of this chapter. 

By adding random noise to a deterministic signal one obtains what is called a 
“noisy signal" or, in case the signal power is much lower than the noise power, “a 
signal buried into the noise". The noise + signal is a random function of the time, 
denoted hereafter by X(t). Karhunen and Loéve proved that it is possible to represent 
X(t) as the infinite series (called the KL expansion) given by (10.2), and this series is 
convergent. Assuming that the (signal + noise) correlation E( X(t,)X(t)} is a known 
function of ¢, and t», then the orthonormal functions ¢,(t) (n = 1,2,...) turn out to 
be just the eigenfunctions of the correlation. These eigenfunctions ¢,(t) form an 
orthonormal basis in what physicists and mathematicians call the space of square- 
integrable functions, also called the Hilbert space. The eigenfunctions ¢,(t) actually 
are the best possible basis to describe the (signal+noise), much better than any 
classical Fourier basis made up by sines and cosines only. One can conclude that 
the KLT automatically adapts itself to the shape of the (signal+ noise), whatever 
behavior in time it may have, by adopting as a new reference frame in the Hilbert 
space the basis spanned by the eigenfunctions, @,(t), of the autocorrelation of the 
(signal + noise), X(t). 


10.5 CONTINUOUS TIME VS. DISCRETE TIME IN THE KLT 


The KL expansion in continuous time, ¢, is what we have described so far. This may 
be more “palatable” to theoretical physicists and mathematicians inasmuch as it may 
be related to other branches of physics, or of science in general, in which time 
obviously must be a continuous variable. For instance, this author spent 15 years 
of his life (1980-1994) in investigating mathematically the connection between 
Special Relativity and KLT. The result was the mathematical theory of optimal 
telecommunications between the Earth and a relativistic spaceship either receding 
from the Earth or approaching it. Although this may sound like “mathematical 
science fiction" to some folks (who we would call “short sighted”), the possibility 
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that, in the future, humankind will send out relativistic automatic probes or even 
manned spaceships, is not unrealistic. Nor is it science fiction to imagine that an alien 
spaceship might approach the Earth slowing down from relativistic speeds to zero 
speed. So, a mathematical physics book like [4] can make sense. There, the KLT is 
obtained for any acceleration profile of the relativistic probe or spaceship. The result 
is that the KL eigenfunctions are Bessel functions of the first kind (suitably modified) 
and the eigenvalues are determined by the zeros of linear combinations of these Bessel 
functions and their derivatives, as we shall prove in Appendices F through K of this 
book, and especially in Appendix G. 

Other continuous-time applications of the KLT are to be found in other branches 
of science, ranging, for instance, from genetics to economics. But, whatever the 
application may be, if time is a continuous variable, then one must solve the integral 
equation (10.18), and this may require considerable mathematical skills. In fact, 
(10.18) is, in general, an integral equation of the Fredholm type, and the usual 
“iterated nuclei" procedure used to solve Fredholm integral equations may be par- 
ticularly painful to achieve. The task may be much easier if one is able to reduce the 
Fredholm integral equation to a Volterra integral equation, in just the way shown in 
the book [4] for the time-rescaled Brownian motion in relation to Special Relativity. 

But let us go back to the time variable ¢ in the KL expansion (10.2). If this 
variable is discrete, rather than continuous, then the picture changes completely. 
In fact, the integral equation (10.2) now becomes ... a system of simultaneous 
algebraic equations of the first degree, that can always be solved! The difficulty here 
is that this system of linear equations is huge, because the autocorrelation matrix is 
huge (hundreds or thousands of elements are the rule for autocorrelation matrices in 
SETI and in other applications, like image processing and the like). Also huge are the 
eigenvalues of the characteristic equation (i.e., the algebraic equations whose roots 
are the KL). Can you imagine solving directly an algebraic equation of degree 10,000? 

So, the KLT is practically impossible to find numerically, unless we resort to 
simplifying tricks of some kind. This is precisely what was done for the SETI-Italia 
program by this author and his students, strongly supported by Ing. Stelio 
Montebugnoli and his team [5]. 


10.6 THE KLT: JUST A LINEAR TRANSFORMATION IN THE 
HILBERT SPACE 


Although we have explained the KL expansion (10.2), we have yet to explain what the 
KLT is! We do so in this section. 

The next step towards the KLT proper is the rearrangement of the eigenvalues A, 
in decreasing order of magnitude. Suppose we have done this. Consequently, we also 
rearrange the eigenfunctions $, (1) so that each eigenfunction keeps corresponding to 
its own eigenvalue. It can be proved that no mismatch can possibly arise in doing so, 
inasmuch as each eigenfunction corresponds to one eigenvalue only—namely, it can 
be proved that there is no degeneracy (contrary to what happens in quantum physics, 
where, for instance, there is a lot of degeneracy in the eigenfunctions of even the 
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simplest atom of all, the hydrogen atom!). Furthermore, all eigenvalues are positive, 
and so, once rearranged in decreasing order of magnitude, they form a decreasing 
sequence where the first eigenvalue is the largest, and is called the “dominant” 
eigenvalue by mathematicians. 

We are now ready to compute the Direct KLT of the (signal + noise). Let us use 
the new set of eigen-axes to describe the (signal + noise). Then, in the new representa- 
tion, the (signal + noise) is just the Direct KLT of the old (signal + noise). In other 
words, the KLT is properly called just a /inear trasformation of axes, and nothing is 
easier than that! (Incidentally, this accounts for the title of Karhunen's first paper 
“Über Lineare Methoden in der Wahrscheinlichkeitsrechnung” = “On linear meth- 
ods in the calculus of probabilities", [1], which obviously refers to the linear character 
of the transformation of axes in the Hilbert space.) 


10.7 A BREAKTHROUGH ABOUT THE KLT: 
MACCONE’S “FINAL VARIANCE” THEOREM 


The importance of the KLT as a mathematical tool superior to the FFT has already 
been pointed out. However, the implementation of the KLT by a numerical code 
running on computers has always been a difficult problem. Both Frangois Biraud in 
France [6] and Bob Dixon in the USA [16] failed to do so in the 1980s because all 
computers then available could not make the N° calculations required to solve the 
huge system of simultaneous algebraic equations of the first degree corresponding (in 
the discrete case) to the integral equation (10.18). At the SETI-Italia facilities at 
Medicina we faced the same problem, of course. But we did better than our pre- 
decessors because we discovered the new theorem about the KLT that we demon- 
strate in this section and call “the Final Variance theorem". This new theorem seems 
to be even more important than the rest of research work about the KLT since it 
solves directly the problem of extracting a weak sinusoidal carrier (a tone) from noise 
of whatever kind (both colored and white). 

The key idea of the Final Variance theorem is to differentiate the first 
eigenvalue (briefly called the “dominant eigenvalue") of the autocorrelation of the 
(noise + signal) with respect to the final instant T of the general KLT theory. 
Remember here that this final instant T' simply does not exist in the ordinary Fourier 
theory, because this T equals infinity according to the Fourier theory. Therefore, the 
final instant T in itself is possibly the most important “novelty” introduced by the 
KLT regarding the classical FFT. With respect to T', we may take derivatives (called 
“final derivatives" in the remainder of this book because they are time derivatives 
taken with respect to the final instant 7) and integrals that have no analogs in the 
ordinary Fourier theory. The “error” that was made in the past—even by many KLT 
scholars—was to set T = 1, thus obscuring the fundamental novelty represented by 
the finite, real positive T as a new continuous variable playing in the game! This error 
made by other scholars clearly appears, for instance, in the Wikipedia site about 
the *Karhunen-Loéve Theorem", Attp:/[en.wikipedia.org| wiki] Karhunen-Loéve 
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theorem. So, by removing this silly T = 1 convention we opened up new prospects for 
KLT theory, as we now show by proving our “Final Variance theorem". 

Consider the eigenfunction expansion of the autocorrelation again—Equation 
(10.16)—with the traditional dummy index n rewritten instead of m. Upon replacing 
ti = h = t, this equation becomes 


E{X?()} = Y A,930. (10.19) 


Since the eigenfunctions 9, (t) are normalized to 1, we are prompted to integrate both 
sides of (10.19) with respect to t between 0 and T, so that the integral of the square of 
the ¢,(t) becomes just 1: 


[soe - 37» i o,(t) dt = i»? (10.20) 
0 n-l 0 n-l 


On the other hand, since the mean value of X (t) is identically equal to 0, one may now 
introduce the variance ox) of the stochastic process X(t) defined by 


ox) = EQC (0) - E'(X()) = EUC (0). (10.21) 


Replacing (10.21) into (10.20), one gets 
T oo 
| oxu dt = M ^ X. (10.22) 
n-l 


This formula was first given by this author in his 1994 book [4, eq. (1.13), p. 12]. 
At that time, however, (10.22) was regarded as interesting inasmuch as (upon inter- 
changing the two sides) it proves that the series of all the eigenvalues A, is indeed 
convergent (as one would intuitively expect) and its sum is given by the integral of the 
variance between 0 and T. 

Back in 1994, however, the author did not understand that (10.22) had a more 
profound meaning: since the final instant T' is the upper limit of the time integral on 
the left-hand side, the right-hand side also must depend on T. In other words, all the 
eigenvalues A, must be some functions of the final instant T: 


A, = AT). (10.23) 
This new remark is vital in order to make further progress. In fact, one is now 


prompted to let the integral on the left-hand side of (10.22) disappear by differentiat- 
ing both sides with respect to the final instant 7. One thus gets: 


© A(T 
Ox) =D E s (10.24) 


This result we call the Final Variance theorem. It was discovered by this author in 
May 2007 and is the key new result put forward in this chapter. It states that for any 
(either non-stationary or stationary) stochastic process X(t), the Final Variance ex) 
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is the sum of the series of the first-order partial derivatives of the eigenvalues A,(T) with 
respect to the final instant T. 


Let us now consider a few particular cases of this theorem that are especially 


interesting. 


(1) 


2) 


In general, only the first N terms of the decreasing sequence of eigenvalues will be 
retained as “significant” by the user, and all the other terms, from the (N + 1)th 
term onward, will be declared to be “just noise". Therefore, the infinite series in 
(10.24) becomes in practice the finite sum 


2 n x 3A (T) 
0 x(T) B -ƏT ` 


n=l 


(10.25) 


In numerical simulations, however, one always wants to make computation time 
as short as possible! Therefore, one might be led to consider the first (or 
dominant) eigenvalue only in (10.25); that is 


2  _ A(T) 
OX(T) B ƏT ; 


This clearly is “the roughest possible" approximation to the full X(t) process 
since we are actually replacing the full X(1) by its first KLT term Zijó(t) only. 
However, using (10.26) instead of the N-term sum (10.25) is indeed a good 
shortcut for application of the KLT to the extraction of very weak signals 
from noise, as we now stress in the very important practical case of stationary 
processes. 

If we restrict our considerations to stationary stochastic processes only (i.e., 
processes for which both the mean value and the variance are constant in time), 
then (10.25) simplifies even further. In fact, by definition, the stationary processes 
have the same final variance at any time (i.e., for stationary processes ud isa 
constant). Then (10.22) immediately shows that, for stationary processes only, all 
the KLT eigenvalues are /inear functions of the final instant T: 


(10.26) 


An(T) « T for stationary processes only. (10.27) 


As a consequence, the first-order partial derivatives of all the A, with respect to 
T for stationary processes are just constants. In yet other words, for stationary 
processes only, (10.25) becomes 


X OX (T) 
OT 


n-l 


x à constant with respect to T. (10.28) 


In particular, if one sticks again to the first, dominant eigenvalue only (i.e., to 
the roughest possible approximation), then (10.28) reduces to 
OX (T) 
OT 


x à constant with respect to T. (10.29) 
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In Section 10.8 we will discuss the deep, practical implications of this result for 
SETI, extrasolar planet detection, asteroidal radar, and other KLT applications. 

(3) Please notice that, for non-stationary processes, the dependence of the eigen- 
values on T certainly is non-linear. For instance, for the well-known Brownian 
motion (i.e., *the easiest of the non-stationary processes"), one has 


AT? 
n (2n — 1)? 


and so the dependence on T is quadratic. For the proof, just place the Brownian 
motion variance o3 gt into (10.22) and perform the integration, yielding the 
T? directly. Of course, this is in agreement with (10.30), which will be proven in 
Appendix F when we search for the KLT of the standard Brownian motion— 
see, in particular, (F.21). 

(4) Even higher than quadratic is the dependence on T for the eigenvalues of other 
highly non-stationary processes. For instance, for the zero-mean square of the 
Brownian motion, the KLT eigenvalues depend cubically on the final instant T, 
as will be proven in Appendix I by Equation (1.60). And so on for more 
complicated processes, like the time-rescaled squared Brownian motions whose 
KLT will found in Appendix I. 


A(T) = (n=1,2,...) (10.30) 


10.8 BAM (“BORDERED AUTOCORRELATION METHOD”) TO FIND 
THE NUMERIC KLT OF STATIONARY PROCESSES ONLY 


The BAM (an acronym for “Bordered Autocorrelation Method") is an alternative 
numerical technique to evaluate the KLT of stationary processes (only) that may run 
faster on computers than the traditional full-solving KLT technique described in 
Section 10.5. The BAM has its mathematical foundation in our Final Variance 
theorem already proved in Section 10.7. In this section we describe the BAM in 
detail and provide the results of numerical simulations showing that, by virtue of 
the BAM, the KLT succeeds in extracting a sinusoidal carrier embedded in a lot of 
noise when the FFT utterly fails. 

Let us start by recalling that the standard, traditional technique to find the KLT 
of any stochastic process (whether stationary or not) numerically amounts to solving 
N simultaneous linear algebraic equations whose coefficient matrix is the (huge) 
autocorrelation matrix. This N? amount of calculations is much larger than the 
N x In(N) amount of calculations required by the FFT and that's precisely the reason 
the FFT has been preferred to the KLT in the last 50 years! 

Because of the Final Variance theorem proved in the previous section, however, 
one is tempted to confine oneself to the study of the dominant eigenvalue, only by 
virtue of just using (10.29). This means studying (10.29) for different values of the 
final instant T (i.e., as a function of the final instant T). 

Also, we now confine ourselves to a stationary X (t) over a discrete set of instants 
t=0,...,N. 
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In this case, the autocorrelation of X(t) becomes the Toeplitz matrix (for 
an introduction to the research field of Toeplitz matrices, see the Wikipedia site, 
http:[[en.wikipedia.org|wiki| Toeplitz matrix) which we denote by Rroepjitz- 


Ryx(0) Ryy(1) | RxxQ) >>” Pus Ryx(N) 
Ryx(1) Ryy(0 — Ryxy(1) — wes Ryx(N-!1) 
RToeptiz = | Rxx(2) Ryy(1) — Ryy(0 — e Ryy(N - 2) 
3 m. Ry (0) = 
Ryy(N)  Ryx(N — 1) ves s Ryy(1) Ryy(0) 
(10.31) 


This theorem had already been proven by Bob Dixon and Mike Kline back in 1991 
[16], and will not be proven here again. We may choose N at will, but clearly the 
higher the N, the more accurate the KLT of X(t). On the other hand, the final instant 
T in the KLT can be chosen at will and now is T = N. So, we can regard T = Nasa 
sort of “new time variable" and even take derivatives with respect to it, as we'll do in 
a moment. 

But let us now go back to the Toeplitz autocorrelation (10.31). If we let N vary as 
a new free variable, that amounts to bordering it (1.e., adding one (last) column and 
one (last) row to the previous correlation). This means solving yet again the system of 
linear algebraic equations of the KLT for N +1, rather than for N. So, for each 
different value of N, we get a new value of the first eigenvalue A, now regarded as a 
function of N (i.e., N(N)). Doing this over and over again, for as many values as we 
wish (or, more correctly, for how many values of N our computer can still handle!) 
constitutes our BAM, the Bordered Autocorrelation Method. 

But then we know from the Final Variance theorem that A (N) is proportional to N. 
And such a function A,(N) of course has a derivative, OX (N)/ON, that can be computed 
numerically as a new function of N. And this derivative turns out to be a constant with 
respect to N. This fact paves the way for a new set of applications of the KLT to all fields 
of science! 

In fact, numeric simulations lead to the results shown in the four plots in Figures 
10.1—10.4. The first plot is the ordinary Fourier spectrum of a pure tone at 300 Hz 
buried in noise with a signal-to-noise ratio of 0.5, abbreviated hereafter as SNR — 0.5. 
For a definition of the SNR see the Wikipedia site, Attp://en.wikipedia.org/ wiki] 
Signal-to-noise ratio Please note the following two facts: 


(1) This is about as low an SNR can be before the FFT starts failing to denoise a 
signal, as is well known by electrical and electronic engineers. 

(2) This Fourier spectrum is obviously computed by taking the Fourier Transform 
of the stationary autocorrelation of X(t), as is well known from the Wiener- 
Khinchin theorem (for a concise description of this theorem, see Attp://en. 
wikipedia.org| wiki] Wiener- Khinchin theorem). 


Notice, however, that this procedure would not work for non-stationary X(t) because 
the Wiener-Khinchin theorem does not apply to non-stationary processes. For 
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Fourier spectrum of signal + noise X(t) with SNR =0.5 
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Figure 10.1. Fourier spectrum of a pure tone (i.e., just a sinusoidal carrier) with frequency at 
300 Hz buried in stationary noise with a signal-to-noise ratio of 0.5. 
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Figure 10.2. The KLT dominant eigenvalue A; (N) over N = 1,200 time samples, computed by 
virtue of the BAM, the Bordered Autocorrelation Method. 
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Figure 10.3. The spectrum (i.e., the Fourier Transform) of the constant derivative of the KLT 
dominant eigenvalue A; (N) with respect to N as given by the BAM. This is clearly a Dirac delta 
function (i.e., a peak, at 300 Hz), as expected. 
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Figure 10.4. The spectrum (i.e., the Fourier Transform) of the first KLT eigenfunction not 
obtained by the BAM, but rather by the very long procedure of solving N linear algebraic 
equations corresponding, in discrete time, to the integral equation (10.18). Clearly, the result is 
the same as obtained in Figure 10.3 by the much less time-consuming BAM. So, one can say that 
adoption of the BAM actually made the KLT “feasible” on small computers by circumventing 
the difficulty of the N? calculations requested by the "straight" KLT theory. 
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non-stationary processes there are other "tricks" to compute the spectrum from the 
autocorrelation, like the Wigner-Ville Transform, but we shall not consider them 
here. 

The second plot (Figure 10.2) shows the first (1.e., the dominant) KLT eigenvalue 
A(N) over N = 1,200 time samples. Clearly, this A(N) is proportional to N, as 
predicted by our Final Variance theorem (10.27). 

So, its derivative, OA, (N)/ON, is a constant with respect to N. But we may then 
take the Fourier Transform of such a constant and get a Dirac delta function (i.e., a 
peak just at 300 Hz). In other words, we have KLT-reconstructed the original tone by 
virtue of the BAM. The third plot (Figure 10.3) shows such a BAM-reconstructed 
peak. 

Finally, this plot is of course identical to the fourth plot (Figure 10.4), showing 
the ordinary FFT of the first KLT eigenfuction as obtained, not by the BAM, but by 
solving the full and long system of N algebraic first-degree equations. 


Let us now do the same again ... but with an incredibly low SNR of 0.005. 

Poor Fourier here is in a mess! Just look at the plot in Figure 10.5! No classical 
FFT spectrum can be identified at all for such a terribly low SNR! 

But for the KLT no problem! 

The next plot (Figure 10.6) shows that A(N) x N, as predicted by our Final 
Variance theorem (10.27). 

The third plot (Figure 10.7, KLT fast way via the BAM) is the neat KLT spectrum 
of the 300 Hz tone obtained by computing the FFT of the constant OX,(N)/ON. 
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Figure 10.5. Fourier spectrum of a pure tone (i.e., just a sinusoidal carrier) with frequency at 
300 Hz buried in stationary noise with the terribly low signal-to-noise ratio of 0.005. This is 
clearly beyond the reach of the FFT, since we know there should just be one peak only at 
300 Hz. Fourier fails at such a low SNR. 
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Figure 10.6. The KLT dominant eigenvalue à; (N) for N = 1,200 time samples, computed by 
virtue of the BAM, for the very low SNR — 0.005. 
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Figure 10.7. The spectrum (i.e., the Fourier Transform) of the constant derivative of the KLT 
dominant eigenvalue à; (N) with respect to N as given by the BAM. This is a neat Dirac delta 
function (i.e., it has a peak at 300 Hz, as expected). 
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Figure 10.8. The spectrum (i.e., the Fourier Transform) of the first KLT eigenfunction, not 
obtained by the BAM but rather by the very long procedure of solving N linear algebraic 
equations corresponding, in discrete time, to the integral equation (10.18). Clearly, the result is 
the same as obtained in Figure 10.7, but this time by the much less time-consuming BAM. So, 
one can say that the adoption of the BAM actually made the KLT "feasible" on small 
computers by circumventing the difficulty of N? calculations requested by the "straight" 
KLT theory. 


And this is just the same as the last plot (Figure 10.4) of the dominant KLT 
eigenfunction obtained by the KLT s/ow way of doing N? calculations. This proves 
the superior behavior of the KLT. 


10. DEVELOPMENTS IN 2007 AND 2008 


The numerical simulations described in the previous section were performed at 
Medicina during the winter 2006-2007 by Francesco Schilliró and Salvatore “Salvo” 
Pluchino [22]. These simulations suggested in a purely numerical fashion (i.e., without 
any analytic proof) that the BAM leads to the following result for stationary pro- 
cesses: the ordinary Fourier transform (i.e., “the spectrum" in the common sense, 
since the processes are supposed to be stationary) of the first-order partial derivative 
Od, (T) 
OT 
frequency of the feeble sinusoidal carrier buried in the mountain of noise. In SETI 
language, if we are looking for a simple sinusoidal carrier sent by ET and buried in a 


with respect to the final instant T of the dominant eigenvalue, 


, is just the 
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lot of cosmic noise, then the frequency we are looking for is given by the FFT of 
OA, (T) 
OT - 

Why? 

No analytic proof of this numerical result was ever found at Medicina. But this 
author had made the first step towards the then missing analytic proof by proving the 
Final Variance Theorem in May 2007, and persisted in discussing this "frontier 
result" with other radioastronomers. One year later, in June 2008, he went to 
Dwingeloo, the Netherlands, and met with the ASTRON Team working on a poss- 
ible implementation of SETI on the brand-new LOFAR radiotelescope. Dr. Sarod 
Yatawatta of ASTRON then made the next step toward the missing analytic proof: 
he derived an unknown analytic expression for the KLT eigenvalues of the ET 
sinusoidal carrier [24]. Unfortunately, Dr. Yatawatta made two analytical errors 
in his derivation (described hereafter), which this author discovered and corrected 
in September 2008. 

In conclusion, the final, correct version of all these equations is explained in the 
next two sections, and it proves that the Fourier Transform of the first derivative of 
the KLT eigenvalues with respect to the final instant T is indeed the frequency of the 
“unknown” ET signal, but only for stationary processes, of course. 

For non-stationary processes (i.e., for transient phoenomena as actually happens 
in practical SETI, since all celestial bodies move, rather than rest), the story is 
much more complicated, and this author is convinced that a much more refined 
mathematical investigation has to be made: but this will be our next step, not 
described in this book yet! 


10.10 KLT OF STATIONARY WHITE NOISE 


PAIGE) is the 

OT 
frequency of the unknown ET signal, we must understand what the KLT of 
stationary white noise is. 

Stationary white noise is defined as the one "limit" stochastic process that is 
completely uncorrelated (i.e., the autocorrelation of which is the Dirac delta 
function). In other words, denoting the stationary white noise by W(t), one has 
by definition 


Before we give the analytic proof that the Fourier Transform of 


E(W(t)W(t5)) = 6(t) — t5). (10.32) 


If one now seeks the KLT of stationary white noise, one must of course insert the 
autocorrelation (10.32) into the KLT integral equation (10.18), getting 


Anu (t5) = | E{ W(t))W(t2)}on(t) dt = | (ty Hs ty) bn(ty) dt = (ta). (10.33) 


This proves that: 
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(1) The KLT eigenvalues of stationary white noise are all equal to 1. 
(2) Any set of orthonormal eigenfunctions ¢,(f) in the Hilbert space is a suitable 
basis to represent stationary white noise. 


Since any set of orthonormal eigenfunctions ¢,(t) in the Hilbert space is a suitable 
basis to represent stationary white noise, from now one we shall adopt the 
easiest possible such basis; that is, the simple Fourier basis made up only by 
orthonormalized sines over the finite interval 0 < t < T: 


ét) = [asin (27r) = Ww). (10.34) 


Of course, this set of basis functions fulfills the orthonormality condition 


a T [2 . (2mm "E . (2nn 
| W,,(t)W,,(t) dt | \Fsin( T ): zn T r) dt = mn. (10.35) 


This property will be used in the next section, where we give the proof that the 
dA, (T) 
OT 
sinusoidal carrier buried in white, cosmic noise. We conclude this section by pointing 
out the first analytical error made by Dr. Yatawatta in his personal communication 
to this author [24]: he forgot to put the square root in (10.34). This of course means 
that his further results were flawed, even more so since he made a second analytical 
error later, which we shall not describe. But the key ideas behind his proof were 

perfectly correct, and we shall describe them in the next section. 


Fourier Transform of is indeed (twice) the frequency of the unknown ET 


10.11 KLT OF AN ET SINUSOIDAL CARRIER BURIED IN WHITE, 
COSMIC NOISE 


Consider a new stochastic process S(t) made up by the sum of stationary white noise 


W (t) plus an alien ET sinusoidal carrier of amplitude a and frequency v = = that is, 
T 
S(t) = W(t) + asin(wt). (10.36) 
What is the KLT of such a (signal + noise) process? This is the central problem of 
SETI, of course. 
To find the answer, first build up the autocorrelation of this process: 
E(S(6)S(1)) = E{W (t1) W(4)} + a” sin(wt)) sin(wr) 
+ aE{W(t,) sin(vt5)) + aE{W (t) sin(wt,)}. — (10.37) 
The last two terms in (10.37) represent the two cross-correlations between the white 


noise and the sinusoidal signal. It is reasonable to assume that the white noise and the 
signal are uncorrelated, and so we shall simply replace these two cross-correlations by 
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zero. The autocorrelation (10.37) of the (signal + noise) stochastic process S(t) thus 
becomes 


E{S(t,)S(to)} = E(W(t)W(t;)) + à? sin(wt,) sin(wt). (10.38) 


In order to proceed, we now make use of the eigenfunction expansion of the 
autocorrelation (10.16), which, replaced into (10.38), changes it into 


5 m (6:)S, m (t2) = EZ m (ti) W nht) +a sin(wty ) sin(wry). (10.39) 


In the last equation, the S,,(t) clearly are the (unknown) eigenfunctions of the 
(signal + noise) process S(t), and the As, are (unknown) corresponding eigenvalues. 
In the right-hand side, the Ay, are the eigenvalues of the stationary white noise, 
which we know to be equal to 1, but, for the sake of clarity, let us keep the symbol 
Aw, rather than replacing it by 1 

To proceed further, we now must get rid of both t, and t in (10.39), and there is 
only one way to do so: use the orthonormality of the eigenfuctions appearing in 
(10.39). We shall do so in a moment. Before, however, let us make the following 
practical consideration: since the signal is much waker than the noise (by assumption) 
(i.e., the signal-to-noise ratio is much smaller than 1, or SNR « 1), then, numerically 
speaking, the (signal + noise) eigenfunctions S,,,(¢) must not differ very much from 
the pure white noise eigenfunctions W,,(t). And, similarly, the (signal 4- noise) 
eigenvalues As, must not differ very much from the corresponding pure white noise 
eigenvalues Aw, . In other words, the hypothesis that SNR « 1 amounts to the two 
approximate equations 


10.40 
rA Qe (10.40) 


m 


Sin (£) x Wm (0) | 
1 


Of course, only the first of these two equations will play a role in the two integrations 
that we are now going to perform: once with respect to ¢; and once with respect to fy, 
and both over the interval 0 € t € T. As a consequence, the new orthonormality 
condition (nearly) holds: 


T 
| Sm(ti) Wp (ti) dt, x Omn (10.41) 
0 
and, similarly, 


T 
| Si (12) W,(t2) dtr © 6j, (10.42) 


So, let us now multiply both sides of (10.39) by W,(1;) and integrate with respect 
to t, between 0 and T. Because of (10.41) and (10.35) one has: 


T 
So As, Sn e) Aw, (5) +a *sin(or) | W,(tj)sin(utj)dr, (10.43) 
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The good point is that the integral appearing in the right-hand side of this equation 
can be found. In fact, replacing W,(t;) by virtue of (10.34) and integrating, one gets 


2/2nny/ T sin(wT) 


w? T? — 4r?n? 


Sassi ty) sw Wilt) +a sin(wt») - 
=1 


(10.44) 


We next multiply this equation by W,(t;) and integrate with respect to t? between 0 
and T. Because of (10.42) and (10.35), (10.44) becomes: 


;2V2nnv'T sin(wT) 


As Z Aw +a 
n n wT? ARR 


[ W,(t)sin(ot)) dt. — — (10.45) 
0 


Again, the integral in the last equation can be computed—it is actually the same 
integral as in (10.43)—and so the conclusion is 


a 812n? T sin? (wT) 


As Z Ay. ta SS: 
S, Wn (w? T?— 4x02)? 


(10.46) 
This is Yatawatta's main result (corrected by Maccone). Let us now point out clearly 
that the eigenvalues on the left are a function of the final instant T; that is, 


812m? T sin? (wT) 


CET DTE av (10.47) 


This equation clearly shows that 


(1) For T — 0, the fraction in the right-hand side approaches zero, and so the 
eigenvalues of the signal 4- noise approach the pure white noise eigenvalues (as 
is intuitively obvious). 

(2) For n — oo, again the fraction in the right-hand side approaches zero, and so the 
eigenvalues of the signal + noise approach the pure white noise eigenvalues 
(as again is intuitively obvious). This result may justify numerically the practical 
approximation made by the Medicina engineers when they confined their 
simulations to the first eigenvalue only (roughest approximation). In other 
words, the dominant eigenvalue of the signal + noise is given by 


E 8x^ T sin?(wT) E 8x7 T sin’ (wT) 

(w^ T? en 402)? (w^ T? EX 4x)? 4 
This completes our analysis of the KLT of a sinusoidal carrier buried in white, cosmic 
noise. 


ACE) = àw, + (10.48) 


10.12 ANALYTIC PROOF OF THE BAM-KLT 


We are now ready for the analytic proof of the BAM-KLT method. 
Let us first re-write (10.47) in a form in which the pure white noise eigenvalues are 

replaced by 1 

580°? T sin? (wT) 


As (T) 1 r. 
s,(T) +a (wT? — ann)? 


(10.49) 
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We then notice that the final instant T appears three times in the right-hand side of 
the last equation: 


(1) once in the numerator outside the sine; 
(2) once in the numerator inside the sine; 
(3) once in the denominator. 


Therefore, the partial derivative of (10.49) with respect to T will be made up by the 
sum of three terms: 


(1) One term with the derivative of the T in the numerator (i.e., 1 times the sine 
square). This brings a term in the cosine of TWICE the sine argument, since one 
obviously has 

sin?’ (wT) ^ 1— 1 cos(2uT). (10.50) 


(2) One term with the derivative of the T inside the sine. This brings a term in the sine 
of TWICE the sine argument, because one has 
2 sin(wT) cos(wT) = sin(2wT). (10.51) 


(3) One term with the derivative of the T' in the denominator. This does not bring 
any term in either the sine or the cosine, but just a rational function of T that we 
shall give in a moment. In fact, we now prefer to skip the lengthy and tedious 
steps leading to the derivative of (10.49) with respect to 7' and just give the final 
result. 


In conclusion, the derivative of (10.49) with respect to T' is given by the following sum 
of three terms: 


OAs, (T) 
OT 


where the three coefficients turn out to be (after lengthy calculations) 


= Coeff, (T) - sin(2wT) + Coeff;(T) - cos(2wT) + Coeff3(T) (10.52) 


8^n?uT 
(T? — 4722)?’ 
a 4T n? (3w T? + 40°n7) 
(PT -4m ^ 
E Av^n? (37 T? + Ax? n?) 
(w? T? Ve 4x?n?)? 


Coeff,(T) = a? 


Coeff (T) = a (10.53) 


Coeff;(T) = 


But the right-hand side of (10.52) is no more than ... the simple Fourier series 


OAs, (T) OAs, (T) . 
aT aT is a PERIODIC func- 


OAs, (T) 
OT 
equals TWICE the frequency of the buried alien sinusoidal carrier. In other words, the 


expansion of 


. Moreover, (10.52) shows that 


tion of T with frequency 2wT. We conclude that: The Fourier transform of 


174 A simple introduction to the KLT [Ch. 10 


frequency of the alien signal is a HALF of the frequency found by taking the Fourier 
OAs, (T) 

OT `’ 
And the BAM-KLT method is thus proved analytically. 


transform of 


10.13 KLT SIGNAL-TO-NOISE (SNR) AS A FUNCTION OF THE FINAL 
T, EIGENVALUE INDEX n, AND ALIEN FREQUENCY v 


We now derive a consequence from the eigenvalue relationship (10.47) dealing with 
the signal-to-noise ratio (abbreviated SNR) in the KLT theory. We shall call it the 
"KLT-SNR Theorem". The proof is as follows. 

Consider Equation (10.10), showing that the eigenvalues A, of any KL expansion 
are actually the variances of the zero-mean corresponding uncorrelated (i.e., orthog- 
onal, in the probabilistic sense) random variables Z,. If we apply this to the KLT of 
stationary unitary white noise, described in Section 10.10, the conclusion is that the 
Aw, are the mean values of the square of the corresponding orthogonal (i.e., uncor- 
related random variables Z w,) 

Aw, = E{Ziy,}- (10.54) 


Now, the definition of the signal-to-noise ratio (which we prefer to denote SNR, 
rather than S/R) of a sinusoidal signal with amplitude a buried in the noise with 
amplitude Z y, is just: 


SNR — Power of the signal x. a? u a? l (10.55) 
power of the noise E{Zj,} àw, 
This definition can now be inserted into (10.47) divided by Aw; that is, 
Ve (T 2 2 2T 2 
s, ( eqs 8an T sin (E (10.56) 
Àw, Aw, (wT? — 4r°n?)? 
with the result that (10.56) is changed into 
As (T) 8z^n^ T sin? (wT 
z x 1+SNR 10.57 
Aw, 00S UITI ay cae 
Solving this for SNR yields 
As (T) (W T? — 4n?n’)? 
SNR(T,n,w) © n : : : 10.58 
Une) ( Aw, &?n? T sin?(wT) ( ) 


For SETI applications, it may be preferable to re-express the last formula directly in 


terms of the “alien” frequency v = A instead of w. Equation (10.58) is thus changed 
. T 
into 


às (T) 2 (vT? n’)? 
SNR(T zx | — 1). j 10.59 
nip) ( 7 ) n^T sin?(2xvT) ( ) 


n 
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This is our KLT-SNR Theorem. Since the quantity 
As (T 
(s- 1) >0 (10.60) 


W, 
has a positive numeric value just slighty above zero, from (10.59) we conclude that 
SNR(T,n,v) -O(T?) as T — oo 
SNR(T,n,v) = O(n?) asn— oo (10.61) 
SNR(T,n,v) = O(v*) asv-— oo. 


These equations yield the “pace of increase" of the KLT-SNR, and should be of 
importance in writing down the numeric codes for the actual implementation of the 
KLT. 


10.14 HOW TO EAVESDROP ON ALIEN CHAT 


Following the Paris First IAA Workshop on Searching for Life Signatures (held at 
UNESCO, Paris, September 22-26, 2008, and organized by this author), the British 
popular science magazine New Scientist published the following article on October 
30, 2008, that well summarizes the key features of the present scientific discussion. 


How to eavesdrop on alien chat 
30 October 2008 
From New Scientist Print Edition. 
Jessica Griggs 


ET, phone ... each other? If aliens really are conversing, we are not picking up what they are 
saying. Now one researcher claims to have a way of tuning in to alien cellphone chatter. 

On Earth, the signal used to send information via cellphones has evolved from a single 
carrier wave to a "spread spectrum” method of transmission. It’s more efficient, because 
chunks of information are essentially carried on multiple low-powered carrier waves, and 
more secure because the waves continually change frequency so the signal is harder to 
intercept. 

It follows that an advanced alien civilisation would have made this change too, but the 
search for extraterrestrial life (SETI) is not listening for such signals, says Claudio Maccone, 
co-chair of the SETI Permanent Study Group based in Paris, France. 

An algorithm known as the Fast Fourier Transform (FFT) is the method of choice for 
extracting an alien signal from cosmic background noise. However, the technique cannot 
extract a spread spectrum signal. Maccone argues that SETI should use an algorithm known 
as the Karhunen-Loéve Transform (KLT), which could find a buried conversation with a 
signal-to-noise ratio 1000 times lower than the FFT. 

A few people have been “preaching the KLT” since the early 1980s but until now it has 
been impractical as it involves computing millions of simultaneous equations, something 
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even today's supercomputers would struggle with. At a recent meeting in Paris called 
Searching for Life Signatures, Maccone presented a mathematical method to get around 
this burden and suggested that the KLT should be programmed into computers at the new 
Low Frequency Array telescope in the Netherlands and the Square Kilometre Array 
telescope, due for completion in 2012. 

Seth Shostak at the SETI Institute in California agrees that the KLT might be the way to 
go but thinks we shouldn't abandon existing efforts yet. “It is likely that for their own 
conversation they use a spread-spectrum method but it is not terribly crazy to assume that to 
get our attention they might use a ‘ping’ signal that has a lot of energy in a narrow band—the 
kind of thing the FFT could find." 

“Tt is likely that aliens use the same spread-spectrum method of transmission as us on 
their cellphones.” 


From issue 2680 of New Scientist magazine, 


30 October 2008, p. 14. 


10.15 CONCLUSIONS 


Let us summarize the main results of this chapter. 

When the stochastic process X(f) is stationary (i.e., it has both mean value and 
variance constant in time), then there are two alternative ways to compute the first 
KLT dominant eigenfunction (i.e., the roughest approximation to the full KLT 
expansion, which may be “enough” for practical applications!): 


(1) (long way)—either you compute the first eigenvalue from the autocorrelation and 
then solve the huge (N?) system of linear equations to get the first eigenfunction; 

(2) (short way = BAM)—or you compute the derivative of the first eigenvalue with 
respect to T = N and then Fourier-transform it to get the first eigenfunction. 


In practical, numerical simulations of the KLT it may be much less time-consuming 
to choose option (2) rather than option (1). 

In either case, the KLT of a given stationary process can retrieve a sinusoidal 
carrier out of the noise for values of the signal-to-noise ratio (SNR) that are three 
orders of magnitude lower than those that the FFT can still filter out. In other words, 
while the FFT (at best) can filter out signals buried in noise with an SNR of about 1 
or so, the KLT can, say, filter out signals that have an SNR of, say, 0.001 or so. 

This is the superior achievement of the KLT over the FFT. 

The BAM (Bordered Autocorrelation Method) is an alternative numerical 
technique to evaluate the KLT of stationary processes (only) that may run faster 
on computers than the traditional full-solving KLT technique. In this chapter we 
have provided the results of numerical simulations that show, by virtue of the BAM, 
how the KLT succeeds in extracting a sinusoidal carrier embedded in a lot of noise 
when the FFT utterly fails. 
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11 


KLT of radio signals from relativistic 
spaceships in uniform and decelerated motion 


11.1 INTRODUCTION 


It is well known that in special relativity two time variables exist: the coordinate time 
t, which is the time measured in the fixed reference frame, and the proper time r7, 
which is the time shown by a clock rigidly connected to the moving body. They are 
related by 


r(t) = Í pore (11.1) 


where v(t) is the body velocity and c is the speed of light (see [1, p. 44]). 

The remainder of this book, starting with the present chapter, is devoted to the 
relativistic interpretation of Brownian motion whose time variable is the proper time, 
B(r), rather than the coordinate time, B(t) and to find the KLT of B(7). The bulk of 
these results was given by the author in a purely mathematical form, with no reference 
to relativity, in [2]. The KLT is also explained in detail in Chapter 10 and Appendices 
F-J. However, to enable the reader to read Chapters 11-14 independently of Chapter 
10 and Appendices F-J, a summary of that work is now given in a form suitable for 
the physical developments that will follow in Chapters 12-14. 


Consider standard Brownian motion (Wiener-Lévy process) B(r), with mean 
zero, variance f, and initial condition B(0) = 0, as described in Appendix F. 
A white noise integral is the process X(t) defined by 


X(t) = |i f(s) dB(s) (11.2) 


0 
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where f(t) is assumed to be continuous and non-negative. Evidently, Y(0) = 0, and 
it can be proved (see (F.35) or, equivalently, [3, pp. 84-87]) that 


xX) = a( £28) 4). (11.3) 


Thus, X(t) is a time-rescaled Gaussian process, with mean zero and 


EVA 


E{X(t)X(b)} = | f(s) ds (11.4) 


0 


as autocorrelation (covariance); t; ^ t; denotes the minimum (smallest) t; and fy. 
Now the KLT theorem (see [4, pp. 262—271]) states that 


X() =) Ze) StS T) (11.5) 
n-l 
where (1) the functions ¢,,(t) are the autocorrelation eigenfunctions to be found from 
T 
J, £r. des est) (11.6) 


0 


where the constants A, are the corresponding eigenvalues; and (2) the Z, are 
orthogonal random variables, with mean zero and variance A,; that is: 


E{ ZnZn} = An Onn: (1 1.7) 


This theorem is valid for any continuous-parameter second-order process with mean 
zero and known autocorrelation. The series (11.5) converges in mean square, and 
uniformly in t. Finally, if X(¢) is Gaussian—as in Equations (11.2) and (11.3)—the 
random variables Z, are also Gaussian, and since they are orthogonal they are 
independent. 


After these preliminaries, we can state the main result of [2] (Maccone First KLT 
Theorem, fully proven in Appendix G). 


The white noise integral (11.2), or the equivalent time-rescaled Gaussian process 
(11.3), has the KLT expansion: 


" ; [r ds 
X() = 3 zv pro | fe) Bob —— |, (11.8) 
n-l f(s) ds 


(1) the order of the Bessel functions v(t) is not a constant, but the time function 


J XLO d d) 
UR E E) ad 


Here 
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with 


xd rof OO (11.10) 


l t o v(T n $ 
x (T) Jurn)  x(T) - f(T) Ly ce Fa) yep =0. (11.11) 
| f (s) ds 


In general, (11.11) can only be solved numerically. 
(3) The normalization constants V, follow from the normalization condition 


N? n f(s) a| . | x[n)? dx = 1 (11.12) 


where the new Bessel functions order v((x)) is (11.9) changed by aid of the 
transformation 


IMS ds — x [ 0 ds. 


(4) The eigenvalues are determined by 


[ros m 


(5) The Gaussian random variables Z, are independent and orthogonal, and have 
zero mean and variance A,. 


The proof of this theorem may be sketched as follows: first, the Volterra-type 
integral equation (11.6) is transformed into a differential equation with two boundary 
conditions; and, second, the latter is reduced to the standard Bessel differential 
equation by means of two changes of variables. The full proof is given in Appendix G. 


Let us now go back to relativity. Since from (11.3) it plainly appears that the 
rescaled time of the new Brownian motion is given by 


MAT ds (11.14) 
0 


we merely have to equate (11.1) and (11.14) to get the relationship among the 
arbitrary time-rescaling function f(t) and the arbitrary body velocity v(t): 


[ro ds = i be e ds. (11.15) 


0 C 
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By differentiating and taking the positive square root, it follows that: 
ra! 
= [1-20F. (11.16) 


This formula is the starting point to study the KLT expansion (11.8) for a relativistic 
body, like a relativistic spacecraft or spaceship moving in a radial direction away or 
towards the Earth. 

Inversion of (11.16) leads at once to: 


v(t) = eJ 1 — fÀ. (11.17) 


Now, the reality of the motion requires the radicand to be non-negative, whence, 
taking the positive sign in front of all square roots, we find 
f(t) <1. (11.18) 

This is the fundamental upper bound imposed on the "arbitrary" function f(t) by 
special relativity. In other words, as the speed of light can in no case be exceeded, so 
f (t) must not exceed 1. 

As already pointed out, the lower bound on f (t), required by the presence of the 
radicals in (11.8) and (11.10), is zero. Therefore 


0<f(<1 (0xrx T) (11.19) 
is the physical range of the (otherwise arbitrary) function f(r). 


We also need to point out the Newtonian limit of the results. By this we mean the 
limit as c — oo. Then, as we see from (11.16), 


lim f() — 1 (11.20) 


and the time-rescaled process under consideration reduces to standard Brownian 
motion, B(t). This agrees, of course, with (11.1), stating that the proper time 7 
becomes the same as the coordinate time ¢ in the Newtonian limit c — oo. 


Finally, we want to hint at how the shape of the eigenfunctions ¢,(f) may be 
determined even without knowing their analytical expression. This possibility is a 
consequence of the Sonine-Pólya theorem, which is explored in Section G.5, for the 
non-relativistic case. The reader is referred there for the details, and here we merely 
confine ourselves to the relativistic version of the results. From (11.16) and (G.61) one 


finds: 
amf 14[ (, s) | 1 v(t) =; 
d Ad e w v) 


c? 


: dv(t 
= (negative) - v(t) » ) . (11.21) 
Thus, not only the velocity v(t), but also its derivative (i.e., acceleration taken with 
respect to the coordinate time, /) determines the shape (i.e., the stability) of the $, (1). 
The resulting Table 11.1 follows from this and Table G.1. 
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Table 11.1. Stability criterion for the relativistic eigenfunctions ¢,,(f). 


Sign of the Sign of the Shape of the Description Description 
velocity v(t) coordinate KL eigenfunctions when T is when T is 
acceleration Pnt) finite infinite 
dv(t)/dt 
Positive Negative (1) Divergent Asymptotic 
b, unstable 
A 
0 co 
\ 
Negative Positive @ (2) Divergent Asymptotic 
A unstable 
0 AN > 
\ 
Positive Positive ó (Ò Convergent Asymptotic 
n stable 
Negative Negative ó (Ò Convergent Asymptotic 
n stable 
0 f^ I t 
V 


11.2 UNIFORM MOTION 


The simplest possible case of (11.16) is when the velocity v(t) is a constant (i.e., the 
body's motion is uniform). Then f(t) is a constant K as well 


(op 
fÀ = i- 2 | =K. (11.22) 
pe 
Let us now recall the property of the Brownian motion called self-similarity to the 
order 1/2 and expressed by the formula B(ct) = \/cB(t) where c is any real positive 
constant—see (F.6) for the relevant proof. From this and from (11.3), one gets at 
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X()- »([ K? ds) = B(K^r) = KB()). (11.23) 


Thus, the uniform proper-time Brownian motion B(T) = X(t) equals the uniform 
coordinate-time Brownian motion B(t) multiplied by the constant K, which is 


1 
4 


B(T) = I zb B(t). (11.24) 


The KL expansion of B(7) is, of course, the same as that of B(t) apart from the 
multiplicative factor K. And the relevant eigenfunctions are just sines. 


To provide an example of how the machinery outlined in Section 11.1 actually 
works, we shall now prove this result, also proved in Section F.3 (or in [4, p. 280]). 


From (11.10): 


x(t) = k| Ka=Kvi (11.25) 
0 
and 


(11.26) 


The order v(t) of the Bessel functions is then found from (11.9): 


«=| Fabled aba 


-rå (-3) sial ; (11.27) 


where both the time ¢ and the constant K have vanished from the result. Simplifica- 
tions of this kind (further examples will be given in Sections 11.3 and 12.4) are vital to 
make the mathematical investigations feasible. Since v = 1, the relevant Bessel func- 


tion is [6, p. 54] 
122. iia 
40) — une (11.28) 


Thus, from (11.5), (11.27), and (11.28), the KL expansion follows: 
t 

i sa | K ds 
X(f) =K | ka zN Wn 

ad * | K ds 
0 


aK x za sin (s. z) ; (11.29) 
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In this expression the normalization constants N,, are yet to be found. To this end, 
we must know the y, given by (11.11). That is, 


K K 
— Ju) + KVT | Jin) = 0 (11.30) 
2VT 3 «| P 
0 
or, simplifying, 
n) + WTI) = 0. (11.31) 
2 


But this is a special case of the more general Bessel functions formula (see [5, p. 11, 
entry (54)]: 


vJ (z) + zJi(z) = zJu a(z) (11.32) 
so that (11.31) actually amounts to 
J 1j) =0 (11.33) 
E 


since y, # 0. One now has (see [6, p. 55, entry (6)]) 


2 
-109 = "Eom (11.34) 


so that (11.33) finally becomes the boundary condition: 
cos ^, = 0. (11.35) 


J 


In this case we find the exact y, expression to be 
h=- (n=1,2,...). (11.36) 
Reverting now to the normalization constants N,, (11.12) yields 


1-2N2 j: K e| j x l^ Gn] dx 


0 2 


2 1 
= N?K°T? | sin? (5,x) dx 
n J0 
1 NIKT? 
= N?K?T? 5 [n — sin yn cos yn) 2 —— —— (11.37) 
T^Yn T^y 
from which 
aal 
N, = à 11.38 
Ti (11.38) 
As for the eigenvalues A,, from (11.13) they are given by 
Ker 
An = (11.39) 


Yn 
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and these are also the variances of the independent Gaussian random variables Z,,. 
It is interesting to point out that the property 

o?z = Coy (11.40) 
and (11.39) yield the following proportionality among the proper-time random 
variables Z, and the coordinate-time random variables Z?—corresponding to the 
case v(t) = 4, or, from (11.16), f(t) = 1: 

Z, = KZ. (11.41) 


Thus, the KL expansion of the proper-time Brownian motion is 


= 2. t IPM t 
B(r) - 3 Zl sina) =K a (mF) = KBW) (1142 
o=) "EO Yrs) = ko (11.42) 
and (11.24) is found once again. In other words, passing from one inertial reference 
frame to another, the random variables Z, just change their variance according to 
(11.41), whereas the time eigenfunctions remain the same. In Section 11.5 total energy 
will also be discussed. 


11.3 DECELERATED MOTION 


This and the remaining sections are devoted to the case when the proper time is 
proportional to a real positive power of the coordinate time, namely 


r—CÜ (t>0) (11.43) 


C being a constant that will be determined immediately, and H being a real variable 
whose range has yet to be found. The factor 2 in the exponent is introduced for 
convenience. By checking (11.43) against (11.1), differentiating, and taking the square 
root, one gets 


f(t) = vaRCr- 2. 11.44 
Inserting this into (11.17), the resulting velocity radical reads 
v(t) = ey — (2HC)?P?CH-)), 11.45 
In order to have a real velocity, the inequality 
(HCP POE <1 11.46 


must be valid. Moreover, the initial instant is conventionally zero, and the final 
instant is T, so that the range of H is necessarily greater than one-half. By setting 
t = T, the constant C is determined so as v(T) = 0, and one gets 


1 
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One can now understand the physical meaning of the motion we are studying. 
Initially (t = 0) the spaceship is traveling at the speed of light. Then it starts decel- 
erating until it stops at the final instant t = T. Actually, if we let H vary, we have a 
family of curves in the t, v(t, H) plane. But we have to be careful: the tangent to all 
such curves at t = 0 must be horizontal in order to preserve the physical reality when 
the spaceship starts decelerating from c to lower speeds (i.e., there cannot be any 
sudden "speed jump"). Thus, differentiating (11.45)—with C given by (11.47)—with 
respect to ź and then setting t = 0, one discovers that the condition on H given H > i 
must physically be replaced by the stronger condition: 


4H —3»0 hence H » 4 — 0.75. (11.48) 


An important special case of v(t, H) occurs when H = 1: in fact, v(r) is then the 
upper-right quarter of an ellipse. One also easily infers that, for 1 < H < oo, all v(t) 
curves lie above this arc of ellipse. In the (physically meaningless) limit case H — oo 
the v(t, H) “curve” would be the upper-right quarter of a rectangle. Figure 11.1 shows 
this set of v(t, H) curves representing the decelerated motion for different values of H. 


v t,- 

2 
v(t,0.6) 2.108 
v(t, 0.9) 


v(t, 1) 
v(t, 10) 


0 840 140 1540 2410 25410 
t 


Figure 11.1. Decelerated motion of a relativistic spaceship approaching the Earth from the 
speed of light c down to speed zero in the finite time interval 0 € £ € T. We dubbed this 
spaceship the Independence Day (alien) spaceship. For instance, let T = 3 days of coordinate 
time (i.e., time elapsed on Earth). At the initial instant t = 0 (when the deceleration starts) all the 
curves v(t, H) must have their tangents horizontal (to avoid bumps aboard the spaceship) and 
that yields the physical constraint: H > H — 0.75. The above plots show just this fact in a neat, 
graphic fashion: (1) all solid curves have H > i and horizontal tangent at t = 0, so they are 
acceptable; (2) the dividing line is the dash-dotted curve corresponding to H — 3, and one can 
see that it does not have a horizontal tangent at t = 0; (3) all the lower curves (dotted) are not 
allowed since they don’t have a horizontal tangent at t = 0. 
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In conclusion, the function f(t) is defined by the real positive power 


15 2 
fQ= z (O<t<T). (11.49) 
TESZ 


From (11.17) and (11.49) we see that the velocity v(f) is given by 


v(t)=c L- (iam) (exin (11.50) 


One can now understand the physical meaning of the motion we are studying. 
Initially (t = 0) the particle is traveling at the speed of light, then it starts decelerating 
until it stops at the final instant t = T. Actually, (11.50) represents a family of curves 
on the (7, v(f)) plane if we let H vary according to (11.48). The particular case H = 4 
represents standard Brownian motion. Another important special case of (11.50) 
occurs when H = 1: in fact v(t) is then an ellipse. One also easily infers that, for 
5 < H < 1 the curve lies below the arc of ellipse, whereas for 1 < H < oo the curve 
lies above it. In the (physically meaningless) limit case H — oo the curve would be 
half a rectangle. 
Let us now turn to the KL expansion of the decelerated Brownian motion 


2H 
t 1 
xo -a( Bie. (11.51) 
2HT?H-! JHT*- T 
2HT" 2 
Integrating (11.49), we get 
t : pita 
? u-br' 2 


Then, by virtue of (11.49) and (11.52), the function y(t) defined by (11.10) reads: 


HH 
x(t) ea (11.53) 
H+,;T"> 
thus 
Hr! 
x'(t) = —31- (11.54) 
H-lT"-3 
Moreover, from (11.49) and (11.54), one finds the expressions 
1 
1 TH- 2H -H 
x : (11.55) 


PO H+} 
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and 
d co | TÜ-iB(-Hy- TT 
dt al Hl i 
V 2 
and, from (11.49) and (11.53), 
3 H4l 
XXE e p (11.57) 


PO (H+) H+LT™ -2 


The Bessel functions order can now be found from (11.9), (11.56), and (11.57): 


2H 


Note that both the time ¢ and the constant T disappear identically, and the order of 
the Bessel functions is a constant, rather than a function of the time t. Moreover, by 
letting H = i and H — oo, respectively, we see that the range of v is rather limited: 
iXvtzl 

Our next task is to find the meaning of the constants y,. Upon substituting 
(11.52), (11.53), and (11.54) into (11.11), along with v’(t) = 0 one gets, after simplify- 
ing any multiplicative factors, 


2H 


SII (In) = 0. 11.59 
3g c 1709 + IAM) = 0 (11.59) 
By virtue of (11.58), (11.59) is equivalent to 
In) Eu (95) = 0. (11.60) 
Once again the Bessel functions property (11.32) may be applied, and 
^J, aA yn) =0. (11.61) 
Since y, Z 0, 
Jy-1(%n) = 0. (11.62) 


Thus, the +, are the real positive zeros, arranged in ascending order of magnitude, of 
the Bessel function of order v — 1. No formula yielding these zeros explicitly is 
known. Yet it is possible to find an approximated expression for them by means 
of the asymptotic formula for J, (x) (see [8, p. 134]. 


; : 2 Vr T 
lim J,(x) lim 4/— cos (x 2 2 (11.63) 


In fact, from (11.58) one first gets 


(11.64) 
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Second, (11.62) and (11.64), checked against (11.63), yield 


| 2 T T 
0 = Jy-10%n) 6s Ty, COS (v + 20H +1) = z) (11.65) 


hence 
T T T 
RI zd2.. 11.66 
and finally 
T T 
aE XOT) (n= 1,2,...) (11.67) 


The first 32 approximated ^,, obtained by means of (11.67), appear in Table 11.2, for 
various values of H > L, In the Brownian case H = 1 (11.67) is an exact formula, in 
that it coincides with (11.36). We are reminded that these ^, give the pace of 
convergence of the KL expansion, inasmuch as the standard deviations of the 
Gaussian random variables Z,, depend inversely on the ^, by virtue of (11.13). 
Eventually, the normalization constants N, follow from (11.12) and (11.52): 


2 1 
l= Miet XI? (yx) dx. (11.68) 
(H +3)" Jo 
2 


This integral is calculated within the framework of the Dini series (see [5, p. 71]) and 
the result is 


1 
1 
Js ate = za hi0 + 05 - i091 (11.69) 


This formula, however, may be greatly simplified upon eliminating ¥,J',(y,) taken 
from (11.60). In fact, one finds 


Nake s) = Io) (11.70) 


and (11.68), by virtue of (11.69) and (11.70), becomes 


T? Joha) 
2 v\ In 
RANE E 5 (11.71) 
Thus 
ma Et OV. (11.72) 
S cn) 


This is the exact expression of the normalization constants. An approximated expres- 
sion can be found upon inserting both (11.67) and (11.58) into the approximated 
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Table 11.2. Approximate values of the constants yn. 


H=05 | H=06 | H=0.7 | H=08 | H=0.9 | H=10 |H= œ 

Brownian 
n=1 1.571 1.642 1.702 1.752 1.795 1.833 2.356 
n=2 4.712 4.784 4.843 4.894 4.937 4.974 5.498 
n=3 7.854 7.925 7.985 8.035 8.078 8.116 8.639 
n=4 11.00 11.07 11.13 11.18 11.22 11.26 11.78 
n=5 14.14 14.21 14.27 14.32 14.37 14.40 14.92 
n=6 17.28 17.36 17.41 17.46 17.50 17.54 18.06 
n=7 20.42 20.50 20.55 20.60 20.64 20.68 21.20 
n=8 23.56 23.63 23.69 23.74 23.79 23.82 24.35 
n=9 26.70 26.77 26.83 26.88 26.93 26.96 27.49 
n= 10 27.84 27.92 27.98 30.03 30.07 30.11 30.63 
n=11 32.99 33.06 33.12 33.17 33.21 33.25 33.77 
n= 12 36.13 36.20 36.26 36.31 36.35 36.39 36.91 
n= 13 37.27 37.34 37.40 37.45 37.49 37.53 40.05 
n= 14 42.4] 42.48 42.54 42.59 42.64 42.67 43.20 
n=15 45.55 45.62 45.68 45.73 45.78 45.81 46.34 
n=16 48.69 48.77 48.83 48.88 48.92 48.96 47.48 
n=17 51.84 51.91 51.97 52.02 52.06 52.10 52.62 
n= 18 54.98 55.05 55.11 55.16 55.20 55.24 55.76 
n=19 58.12 58.19 58.25 58.30 58.34 58.38 58.90 
n= 20 61.26 61.33 61.39 61.44 61.48 61.52 62.05 
n-21 64.40 64.47 64.53 64.58 64.63 64.66 65.19 
n-22 67.54 67.62 67.67 67.72 67.77 67.81 68.33 
n= 23 70.69 70.76 70.82 70.87 70.91 70.95 71.47 
n= 24 73.83 73.90 73.96 74.01 74.05 74.09 74.61 
n=25 76.97 77.04 77.10 77.15 77.19 77.23 77.75 
n= 26 80.11 80.18 80.24 80.29 80.33 80.37 80.90 
n=27 83.25 83.32 83.38 83.43 83.48 83.51 84.04 
n= 28 86.39 86.46 86.52 86.57 86.62 86.66 87.18 
n= 29 87.53 87.61 87.67 87.72 87.76 87.80 90.32 
n= 30 92.68 92.75 92.81 92.86 92.90 92.94 93.46 
n=31 95.82 95.90 95.95 96.00 96.04 96.08 96.60 
n= 32 98.96 97.0 97.0 97.1 97.1 97.2 97.75 
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(11.63) for J, (9): 


Gas 2 m de T T "2H T 
WINS A ey 4 SOREN 20HJ1) 4 
N E |cos(nm — v)| ~ 2 ; (11.73) 
Tn Tn 


By substituting this into (11.72) and using (11.67) for the »,, it follows that 


T 1 l 
N, ~ (H +i n-a 11.74 
„57l eoi 4 2QH +1) en 
These are the approximated normalization constants. 
A similar procedure applies to the eigenvalues A,. In fact, from (11.13) and 
(11.52) we get the exact formula 


T? 1 
An = — a (11.75) 
(H +3)” (n) 
whereas from (11.75) and (11.67) we get the approximated formula 
T? l 


(+97 fe. 
V P(^-1-x: 5) 


a 
^ 


n 


(11.76) 


These are the variances of the independent Gaussian random variables Z,,. 
Let us now summarize all the results found in the present section by writing two 
KL expansions: the exact one 


2H + es 1 pita 
X(t) = Vene NA gla t s (11.77) 
vit 2 n=1 EAGAI Tit 5 


(11.78) 


11.4 CHECKING THE KLT OF DECELERATED MOTION BY 
MATLAB SIMULATIONS 


Just look at Figure 11.2. 
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Be) and its RECONSTRUCTIONS by using 10 eigenfunctions out of 100. 


—— Original Realization of B”) 
— — —- Reconstruction by the EMPIRIC KLT 


Reconstruction by the ANALYTIC KLT 


Bh 


D) 10 20 30 40 50 60 70 80 90 100 
timet 


Figure 11.2. The time-rescaled Brownian motion X(t) of (11.78) vs. time ¢ simulated as a 
random walk over 100 time instants. This X(t) represents the “noisy signal" received on Earth 
(whence the use of the coordinate time ¢ = Earth time) from a relativistic spaceship approaching 
the Earth in a decelerated motion, as in the movie Independence Day. Next to the “bumpy curve" 
of X(t), two more “smooth curves" are shown that interpolate at best the bumpy X(t). These two 
curves are the KLT reconstruction of X(t) by using the first ten eigenfunctions only. It is 
important to note that the two smooth curves are different in this case because the KLT 
expansion (11.78) is approximated. Actually, it is an approximated KLT expansion because 
the asymptotic expansion of the Bessel functions (11.63) was used. So, the two curves are 
different from each other, but both still interpolate X(t) at best. Note that, were we taking into 
account the full set of 100 KLT eigenfuctions—rather than just 10—then the empirical recon- 
struction would overlap X (t) exactly, but the analytic reconstruction would not because of the 
use of the asymptotic expansion (11.63) of the Bessel functions. 


11.5 TOTAL ENERGY OF THE NOISY SIGNAL FROM RELATIVISTIC 
SPACESHIPS IN DECELERATED AND UNIFORM MOTION 


A thorough study of the total energy of the noisy signals emitted by relativistic 
spaceships in decelerated motion (and of the uniform motion, in particular) is allowed 
by the results obtained in Sections 11.2, 11.3, and F.10 in Appendix F. 

Our first goal will be to get the characteristic function (i.e., the Fourier trans- 
form) of the random variable “total energy", defined by (F.47). In fact, inserting the 
eigenvalues (11.75) into (F.51), it follows that 


oo i 2 od 
®.(¢) = M-Z5S) - (11.79) 
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On the other hand, 


oo 7 
i= TM 2 (11.80) 


n-l 


is the infinite product expansion for J,(z) [6, p. 498], and the constants j,,, evidently 
are the real positive zeros of J,(z), arranged in ascending order of magnitude. Then, 
keeping in mind (11.62), we can let the two infinite products (11.79) and (11.80) 
coincide by setting 


Yn = jin (11.81) 
and 
ies - 
EE NM or peg Vm (11.82) 
(H +5) A+, 
Solving for ®,(¢), one gets 
1 
®.(¢) = (11.83) 
TV2i¢ -v T42iG 
(v) Jj 1 
2H 1 H+} 


which is the exact expression for the characteristic function of the total energy 
distribution, £. An approximated expression can also be derived using the asymptotic 
expression for the Bessel function (11.63); one then gets 


DO x l (11.84) 
T(v) [TV2 TV2iC m m 
ye bare cos RE m ;) 


In the standard Brownian case H =} (hence v =} and one can apply the formula 
T(4}) = V7), both (11.83) and (11.84) become 


1 
®: (0 = -= 
V cos( T /2iC) 
This result is due to Cameron and Martin, who published it in 1944 [9]. 
Our next goal is the computation of all the total energy cumulants, given by 
(F.56). To this end, consider the series 


(11.85) 


Eno A 
2 yr = Sui =o") (k=1,2,...) (11.86) 
n=1 n 


where the notation S5, ,, ; is used on [5, p. 61], while the notation c 
p. 502]. Then 


(k) 


x1 I$ used on [6, 


c E J,(x) 
Sopy X l = a EE (11.87) 
2 Siea = G 


is the power series in x, with coefficients S2% „-1, whose proof is given on [5, p. 61]. 
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From the formula that yields any coefficient of a power series, it follows that the 
coefficients S>,,,_; of the power series in x on the left side of (11.87) are given by 


1 Wr LP 
Saket = Gk yy LM e (574 " VERS) 


and the sum of the series (11.86) is obtained. Finally, by virtue of (F.56) and (11.88) 
we conclude that all the cumulants of the total energy are 


n—l-;p2n I ! 2n-1 
kg ere 5 ( J,(x) ) 


(H 1)? (2n = Dio | dx? A22, (x) 
2n-l T?" (n) 
= :(n-1)!-of", (n=1,2,...) (11.89) 
(H+) 
where the quantities o, oO, oO, UM UM and 0), appear on [6, p. 502]—v is 


to be replaced by H via (11.58). 
Having found all the cumulants, we can now derive the expressions of the most 
interesting statistical parameters of the total energy e. 


(1) Mean value of the total energy: 


T? 
K, = Efe} = : 11.9 
ı = Fle} = spam «3 ae 
(2) Variance of the total energy: 
T^ 
Kags i 11.91 
277:  3H?QH + (4H +1) ay) 
(3) Third total energy cumulant: 
T6 
K; = : 11.92 
3 HQH + 1)(3H +1)(4H +1) VA) 
(4) Fourth total energy cumulant: 
8 
— 3(11H + 3)T : l (11.93) 
A’ (2H + 1)(3H + 1)(4H + 1) (8H + 3) 
(5) Skewness of the total energy distribution: 
3 
K;  22/2H+1/4H +1 (11.94) 
3 3H +1 
(K4)? ^» 
(6) Kurtosis (or excess) of the total energy distribution: 
K, — 12(2H  1)(11H +3) (11.95) 


(K3)? (3H + 1)(8H +3) 
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Since H >} 7 We infer from (11.94) that the skewness ranges from $y3- = 2.7712813 
(for H = iy to Š 3 = 2.6666667 for H — oo. In addition, from (11. 95) we find that the 
kurtosis ranges from $2 8 = = 11.657143 for H =} z to 11 for H — oo. Therefore, we may 
conclude that the total energy peak is narrow "ioi any H> L. 

The ordinary Brownian motion case of all the previous results is noteworthy, 
and, relativistically speaking, corresponds to the uniform motion of the moving 
reference frame with zero velocity (i.e., no motion at all). In fact, by substituting 


H = 1, v =} and both (11.28) and (11.34) into (11.89), we find all the Brownian 
motion total energy cumulants 
n—2m2n ! 1 i d” l! tan x 
K, =2" T” (n — 1)! Qn — D j lim, doa (11.96) 


Evidently, the last two terms are the (27 — 1)th coefficient in the MacLaurin expan- 
sion of tan x, that reads [5, p. 51] 


tanx= Y aj e" DE By, (11.97) 


where the B5, are the Bernoulli numbers, a table of which is found, for instance, on 
[7, p. 810]. Thus, by inserting the coefficients of (11.97) into (11.96), we get all the 
cumulants of the total energy of standard Brownian motion: 


EE 
Kg M 39-3091: 1)(=1)"+! Ba. (11.98) 


In particular, we have: 


(1) mean value of the total energy 
T 
SEEPS s (11.99) 
(2) variance of the total energy 


T^ 
E (11.100) 
(3) skewness of the total energy distribution 

skewness — E = 2.7712812921102; (11.101) 


(4) kurtosis (or excess) of the total energy distribution 


408 
kurtosis = a = 11.657. (11.102) 
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11.6 INDEPENDENCE DAY MOVIE: EXPLOITING THE KLT TO 
DETECT AN ALIEN SPACESHIP APPROACHING THE EARTH IN 
DECELERATED MOTION 


Everybody remembers the 1996 movie Independence Day (see http://en.wikipedia.org/ 
wiki/Independence_Day_%28film%29): huge alien spaceships first appear close to 
Moon and move slowly to prepare for the final attack! It is to be believed, however, 
that if they move slowly when they are at the Moon distance, they must have moved 
much, much faster when they were in the open interstellar space in order to cover the 
vast interstellar distances (please note that here we stick to special relativity only, and 
do not wish to consider “exotic” mathematical tricks like wormholes, stemming out 
of general relativity). 

In other words, the alien spaceships must have decelerated in some way from 
(say) the speed of light c to zero speed with respect to the Earth. Well, in this section 
we are going to study the decelerated signals emitted by the aliens while they approach 
the Earth, and work out some equations about the energy of such signals that might 
help us to dectect an alien invasion much in advance thanks to the KLT developed in 
this chapter (in the movie Independence Day, on the contrary, aliens are already at the 
Moon distance when humans detect them!). 

To adjust our theory to the problem, first consider a trivial Newtonian problem: 
How long would it take to decelerate from speed c to 0 at the uniform deceleration of 
just 1g = 9.8 m/s 7? The trivial calculation yieds about 1 year (in Earth time) and the 
distance at which the deceleration must start is 30,000 AU, or about half a light year 
(Oort cloud distance) . Should aliens and/or their gadgets withstand decelerations of 
2g, the overall deceleration time would take about half a year, and it should start at 
the closer distance of 7,600 AU = 0.121t-yr from Earth. 

Let us now go back to the relativistic decelerated speed v(t) given by (11.50) and 
consider the radial distance r(t) covered by the spacecraft during the deceleration 
phase: 


dr(t pH-VN2 
that is 
Ty nn pH- 2 
Rg(t) = | r(t) dt — | cjl- (sms) dt. (11.104) 


Unfortunately, this integral cannot be computed in a closed form, and we are thus 
prevented from fully extending our investigation to any value of H larger than 3. We 
shall thus confine ourselves to the two values H = i and H — 1, for which one finds 


Tx 


TH 
RYT) =| r(t) a= | ey/1— 4 dt =2cTs =0.66eT; — (11.105) 
4 0 0 T 4 4 
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and 


Ty Tu t2 T 
R(T) -| r(t) dt -| eJ1- (T) cen =0.78eT,, (11.106) 
0 T. 4 
respectively. 
Next we are going to focus only on (11.105) because this is the case where the 
deceleration of the alien spacecraft is “smoothest” (i.e., less sudden). 
The total mean energy emitted by the alien spacecraft in the form of electro- 
magnetic waves (= signals + noise) during the time T; is given by (11.90) with H = 3 
that is 


T? 4 
K, = Efe} = E = — T? = 0.266T°?. 11.107 
isul Sorong 151-9995 SERO) 


The variance of the total energy is given by (11.91) again with H — i 


T 4 
K = o? = : =-= T$ = 0.0887}. 11.108 
2%  MH?QH IHl) 45 3 i ( ) 
Thus, the total mean energy of the electromagnetic waves emitted by the approaching 
alien spacecraft lies within the range 


a 2o ae Sf 2 
E{e} x o, 151i * 38 Ti (0.266 + 0.298) T3. (11.109) 
This is the “energy bandwidth" upon which any detector of electromagnetic radiation 
emitted by the alien spacecraft must be built. 

The topics discussed in this section were first presented by the author in October 
1994 at the International Astronautical Congress, held in Jerusalem [10]. 


11.7 REFERENCES 


[1] P. G. Bergmann, /ntroduction to the Theory of Relativity, Prentice-Hall, Englewood Cliffs, 
NJ, 1942. 

[2] C. Maccone, “Eigenfunctions and Energy for Time-Rescaled Gaussian Processes," 
Bollettino dell'Unione Matematica Italiana, Series 6, 3-A (1984), 213-217. 

[3] L. Arnold, Stochastic Differential Equations, Wiley, New York, 1973. 

[4] R. Ash, Information Theory, Interscience, New York, 1965. 

[5] A. Erdélyi, W. Magnus, F. Oberhettinger, and F. G. Tricomi, Higher Transcendental 
Functions, Vol. 2, McGraw-Hill, New York, 1953. 

[6] G. N. Watson, A Treatise on the Theory of Bessel Functions, Cambridge University Press, 
1966. 

[7] M. Abramowitz, and I. Stegun, Handbook of Mathematical Functions, Dover, New York, 
1970. 

[8] N. N. Lebedev, Special Functions and Their Applications, Dover, New York, 1972. 


Sec. 11.7] References 201 


[9] R. H. Cameron, and W. R. Martin, “The Wiener Measure of Hilbert Neighborhoods in the 
Space of Real Continuous Functions," Journal of Mathematics and Physics of the M.I.T., 

23 (1944), 195—201. 
[10] C. Maccone, “Mathematical Algorithm to Detect Alien Spacecraft Approaching the 


Earth," paper IAA-94-IAA.4.1.656 presented at the International Astronautical Congress 
held in Jerusalem, Israel, October 11, 1994. 


12 


KLT of radio signals from relativistic 
spaceships in hyperbolic motion 


12.1 INTRODUCTION 


A spaceship, traveling at a constant acceleration g in its own reference frame, 
exemplifies the relativistic interstellar flight. If a Gaussian noise (Brownian motion) 
is emitted in units of the spaceship’s proper time, it undergoes a time rescaling when 
measured in units of the coordinate time. This noise is studied in this chapter in terms 
of its KL expansion. All topics discussed in this chapter were first published by the 
author between 1988 and 1990 [1, 2]. 


12.3 HYPERBOLIC MOTION 


A classical topic in special relativity is the so-called hyperbolic motion, first considered 
by Minkowski in 1908 [3], and discussed in most textbooks (see [4, p. 41].' Spaceflight 
did not exist in the time of Minkowski, so he believed that his formulas about the 
hyperbolic motion could only be applied to the physics of elementary particles then 
known to exist, such as electrons. Here, however, we shall give the topic of hyperbolic 
motion a space-travel cut, in view of the applications to telecommunications that will 
be made in the rest of this book. 

Imagine a spacecraft traveling faster and faster with respect to its own reference 
frame, so that the crew experience a constant acceleration that, for their maximum 
comfort, we assume numerically equal to g = 9.8 m/s”. The longitudinal force (see 


[5, p. 205]) is 
2,73 
A= I n ol N, (12.1) 


[4 


! The adjective “hyperbolic” refers to the fact that the x(r) curve in the (x,t) plane is a 
hyperbola—given by Equation (13.24)—and that hyperbolic functions are used in the analysis. 
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and so we must find the unknown v(t) in the differential equation 


[ - "ep dolt) 


Separating the variables, and setting v(t) = c sin Q(z), one easily finds 


Q(t) = arctan ? t), (12.3) 
whence 
v(t) = csin [arctan E ) (12.4) 
but 
sin[arctan x] = is ; (12.5) 
1+x 
so that the velocity v(t) in (11.16) is given by 
v) —— =. (12.6) 
1+ (Es) 


Note that as t — oo, (12.6) gives v(t) — c, as one would expect. The function f(t) for 
the hyperbolic motion is then found from (11.16) and (12.6) 


P b rs (12.7) 


e] 


Unfortunately, it is quite difficult to handle this function. For instance, its integral 
d. 
-= (12.8) 
[1 + x?]4 


can be shown to be expressed by hypergeometric functions inasmuch as it is a 
binomial integral, but not of an elementary type. Thus, we will not attempt to study 
(12.7) directly, but shall consider its asymptotic expansion in Section 12.4. 

A few more results, however, can still be derived from (12.7). In fact, one has (see 


[6, p. 86) 
n i d: à : 
T(t) = | FAQ ds = I = (3 = i arcsinh ? r) 


"E 1+ zl (12.9) 
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Thus, the time-rescaled Brownian motion corresponding to the hyperbolic motion of 
special relativity is 


X(t) = B(r) = a(< arcsinh (£ r) ) 


- a(S EN iq (12.10) 


We shall simply refer to it as the hyperbolic motion. 


12.3 TOTAL ENERGY OF SIGNALS FROM RELATIVISTIC 
SPACESHIPS IN HYPERBOLIC MOTION 


In this section we shall show that it is possible (by virtue of the formulas derived in 
Appendix F) to compute both the mean total energy and total energy variance of the 
signals emitted by relativistic spaceships in hyperbolic motion. 

Let us start with the mean total energy (F.60). This, by substituting (12.9), takes 
the form of the definite integral 


Efe} — IN dt [ro ds = JE arcsinh ¢ r) dt 
2 


0 
e L— 
E E arcsinh(x) — v 1 + eL (12.11) 
g 


where we make use of the substitution (gt)/c = x and of [6, p. 88, entry 4.6.43]. Thus, 
the mean total energy of the hyperbolic motion is 


Efe ) <5 [Pasion 7) o dae «(£y +1l. 


It is also possible to derive a closed-form expression for the total energy variance 
starting from (F.62) and (12.9), but the calculations are more involved. To this end, 
let us first note that 


(12.12) 


| aresinh?(s (s) ds = s aresinh?(s) — 2\/1 + s? arcsinh(s) + 2s+C (12.13) 
This result can be used to prove the more complicated expression 


E arcsinh?(x) dx ex arcsinh?(x) — xv/1 + x? arcsinh(x) 


2 


REI arcsinh(x) dx 4- C. (12.14) 
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This leads us to compute a further integral 
| V1 + x? arcsinh(x) dx = 1[(2V1 + x? arcsinh(x) — x)x + arcsinh?(x)] + C. 


(12.15) 


These preliminary results enable us to tackle c. defined in (F.62) using (12.9) 


o=4 i dt du | f(s) a| = (t) I dt | du arcsinh? ¢ u) . (12.16) 
0 0 0 


o Jo 
Now (12.13) and the substitution ((g/c)u — s) change this into 


\3 pT 
o = 4(<) i dt E arcsinh?(s) — 2 1 + s? arcsinh(s) + 2s (9) 


—4 (5 Kc ) arcsinh? ¢ r) dt—2 if 1+ ¢ f) arcsinh ¢ r) dt+2 J: g t a! ; 


The further substitution (g/c)t = x and (12.14) yield 


o? =4 (5) b ¢ T) arcsinh? ¢ T) — ¢ T) 1+ ¢ TJ arcsinh (2 T) + 2 (E rj 


2 Nc c 
er) 
— | V1 + x? arcsinh(x) dx 


0 


hence the integral (12.15) finally yields 
2 = (SJ ber) aresinn?(£7) —4(£7) y1 + (£7) asm (£7) 
ee(Er) -2(2r) [1+ (Er) arcsin (2r) + (Er) - aresinn(27)]. 


Rearranging, the total energy variance for the hyperbolic motion is obtained 


- PK Be r) ] arcsinh? (7) 


-e( T) 1+ (£ T) arcsinh( T) +7(2 n). (12.17) 


mN 


q 


[6 


12.4 KLT FOR SIGNALS EMITTED IN ASYMPTOTIC 
HYPERBOLIC MOTION 


The obvious asymptotic formula 


lim V 1 +x? = lim x 


x— 00 x—00 
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and its consequence 
lim In[x + V1 + x?] = lim In[2x] (12.18) 


X-—oo x—00 


form the starting point to investigate the asymptotic hyperbolic motion. In fact, from 
(12.10), we see that, when 1t — oo, X(t) approaches 


a(<in(241)). (12.19) 


This we shall call the asymptotic hyperbolic motion and shall study it thoroughly. 
By comparing (12.19) against (F.40), we immediately find 


Ji f2(s) ds = Cn (22 r) (12.20) 
0 g € 
Then, differentiating and taking the square root, we are led to 
; cl 
f= gyt 
This is the f(t) function for the hyperbolic motion. 
Integrating (12.21), one then gets 


t ; 
| f(s) ds = afvi (12.22) 
0 g 
By virtue of (12.21) and (12.22) the y(t) function defined by (11.10) reads 


= f ds = "Ee (12.23) 


a constant. This circumstance is vital in order to develop the asymptotic hyperbolic 
case, inasmuch as it simplifies things greatly. In fact, from 


(12.21) 


x(t) =0 (12.24) 
and from (11.9), it can be seen at once that v(t) vanishes identically 
v(t) =0 (12.25) 


(i.e., the order of the Bessel functions is zero). Thus, the KL expansion is given by 
functions of the form 


Jo | Yn e. 5 =J (s x) : (12.26) 
f(s) ds 
0 


Our next task is to find the meaning of the constants »,, formally given as the real 
positive zeros of (11.11). Letting x'(f) = 0 and v’(t) = 0, and getting rid of all multi- 
plicative factors, one easily sees that (11.11) simplifies to 


Jan) = 0. (12.27) 
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Thus, the y, are the positive zeros, arranged in ascending order of magnitude, of the 
derivative of Jo(x). In other words, they are the abscissas of the maxima and minima 
of Jo(x), which are known to follow each other alternately. However, a different 
interpretation of the y, follows from the Bessel function property (see [7, p. 12, 
entry (55) (set v — 0)] 


Fl) = 7440) — Ja). (12.28) 
In fact, (12.27) now becomes equivalent to 


Nm) = 0 (12.29) 


and one may also say that the ^, are the real positive zeros of J,(x). The first 40 
among them are listed in [8, p. 748], and one finds, for instance, 


y1 = 3.8317060 ^45 = 7.0155867 ^49 = 126.4461387. (12.30) 


No explicit formula yielding these zeros exactly is known. However, it is possible to 
get an approximated expression by setting v = 1 into the asymptotic formula for 
J,(x) (see [9, p. 134]) 


Ur T 
lim J,(x) = li ( ) 12.31 
MIO MY coe 
from which 
3x 
——]|zm 12.32 
cos (» n ) 
or 
ee ae ee 12:33 
Yn 4 X nT 2 Sy Lye eps " 
Thus, 
T 
^a P: PRG. 12.34 
4 
We may see how good this approximation is by setting n — 1,2,...,40 
7152 3.9269908 y ~ 7.0685835 449 & 126.4491 (12.35) 


and checking these results against (12.30). Of course, the agreement improves with 
increasing n. As for the eigenvalues A,, they are related to the y, by (11.13) 
4cT 1 
M= e (12.36) 
I (Yn) 
and are also variances of the independent Gaussian random variables Z,,. 
Finally, we turn to the normalization constants N, that are obtained from (11.12) 
after inserting (12.22) and (12.25). The resulting condition for N, is 


1 
l= | x[Jo(Ynx)]° dx. (12.37) 
0 
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This integral of (12.37) is calculated within the framework of the Dini expansion in 
series of Bessel functions (see [7, p. 71]), and one finds 


= ET [S heat (1-3) 2000] } 
=m y? (9) +I) = N35 rl 2 ane 


where (12.27) was used in the last step. Solving with respect to N, requires the 
introduction of the modulus of Jo(+,,), and one has 


€ 
Nn= ESTE Pe 


This is the exact expression of the normalization constants. 
For an approximated expression for N,, we substitute the Bessel function in its 
asymptotic form (12.31) with y, given in (12.34): 


: eos(^; z) zie |cos(nm)| = : (12.40) 
Vm 4 Vm Tn 


Then, from (12.39) and (12.40) we get the approximated N, 


N RAS. n+l, (12.41) 


All the results obtained in this section may now be summarized by writing the 
exact KL expansion 


a9 aa ))- yz M Trap o) c 


and the approximated Porro do by virtue of (12.31) and (12.41) 


a( ds ))- $z ag i UE" 0s (me 7). (12.43) 


The physical range of validity of (12.42) and (12.43) is provided by the relativistic 
condition (11.7). Since, from (12.21) 


|Jo(Yn)| 2 


2] 
FA E (12.44) 


(11.7) yields the velocity of the asymptotic hyperbolic motion 
v(t) = efl1——:—. (12.45) 


In order to have a non-negative radicand, the inequality 


2 01] 


[6 
Zips! (12.46) 
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must hold, meaning 


t> £ — 3.0612245 - 107 s ~ 0.96996974 years ~ ] year. (12.47) 
g 
Thus, the asymptotic approximation to the hyperbolic motion holds only after about 


1 year of travel. Since any trip to even the nearest stars will certainly last longer than 
that, this approximation may be reagarded as physically acceptable. 


125 CHECKING THE KLT OF ASYMPTOTIC HYPERBOLIC MOTION 
BY MATLAB SIMULATIONS 


Just look at Figure 12.1. 


B(1) and its RECONSTRUCTIONS by using 10 eigenfunctions out of 100 


— —— Original Realization of B(x) 
— — —- Reconstruction by the EMPIRIC KLT 
Reconstruction by the ANALYTIC KLT 


Bit) 


"70 10 20 30 40 50 60 70 80 90 100 
timet 


Figure 12.1. The time-rescaled Brownian motion X(t) of (12.43) vs. time ¢ simulated as a 
random walk over 100 time instants. This X(f) represents the “noisy signal" received on Earth 
(whence the use of the coordinate time ¢ = Earth time) from a relativistic spaceship moving 
away from the Earth in an asymptotic hyperbolic motion, as in the science fiction novel Tau 
Zero. Next to the “bumpy curve" of X(t), two more “smooth curves" are shown that interpolate 
at best the bumpy X(t). These two curves are the KLT reconstruction of X(t) by using the first 
ten eigenfunctions only. It is important to note that the two smooth curves are different in this 
case because the KLT expansion (12.43) is approximated. Actually, it is an approximated KLT 
expansion because the asymptotic expansion of the Bessel functions (12.31) was used. So, the 
two curves are different from each other, but both still interpolate X(t) at best. Note that, were 
we taking into account the full set of 100 KLT eigenfuctions—rather than just 10—then the 
empirical reconstruction would overlap X(t) exactly, but the analytic reconstruction would not 
because of the use of the asymptotic expansion (12.31) of the Bessel functions. 
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12.6 SIGNAL TOTAL ENERGY AS A STOCHASTIC PROCESS OF T 


Formulas (F.60) and (12.20) enable us to obtain the total energy mean value 


Ee 4} = fe dt i f(s) ds = J In (= r) dt. (12.48) 


0 G 


The substitution x = (2g/c)t then results in 


Begis ; BI spi Z ln e r) | 


Thus, the asymptotic mean total energy reads 


Efe gs} = = L (= r) ] (12.49) 


Note that the same asymptotic result is obtained from the exact expression (12.12) 
upon substituting arcsinh by log, and disregarding all the +1 that disappear for 
large T. 

Next let us turn to the asymptotic total energy variance by resorting to 


[m xy = xm x- 2e 20-4 C (12.50) 
2 2 2 
2 oX 2 X X 
[>in x dx = jn x jnx-* n +C (12.51) 
x at 
Jimse- Sine 4 €. (12.52) 


In fact, inserting (12.20) into the expression for o? in (F.62), one finds 


T t u 2 
0L. af «| al | f) as| 
0 0 0 
QN eT t 2 
Z (<) | «| In? (2u) du (12.53) 
g 0 0 c 
whence the substitution [(2g) /c]u = x and the integral in (12.50) yield 


2 aW 2 E 
oO =2(£) | dt|x In x —2xInx+2x]6°. 
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The further substitution [(2g/c)]t = x now leads to the couple of integrals (12.51) 
and (12.52) 


2 


ev er er er 
2, - (£) | xin? xde- 2| xInxdx+2| x dx 
i: g 0 0 0 


NT 
Ko oy x? i 
2 
1 


2 2 
In^ x 7 nx PInx+ P+ 54x? 


2g 


4 
= (<) n [x^(2 In? x — 6Inx47)];. 


-pe mer) 


Thus, the asymptotic total energy variance reads 


wpe 
ci = (=) E In? (= r) - en(2 r) + il: (12.54) 
x g c c 


Note that just as (12.49) is the asymptotic version of (12.12), so (12.54) is the 
asymptotic form of (12.17), and could have been found by substituting arcsinh by 
log, and forgetting all the additive +1 that are dwarfed for large T. 

The square root of (12.74) is the asymptotic total energy standard deviation 


T 2 2 
po [2In? (2r) -6m(2 r) 4. (12.55) 
Cc C 


Setting 
B os (12.56) 
c 
we see that the radicand of (12.55) is the quadratic in £ = In x 
2€? —6€+7>0. (12.57) 


This is positive for any € because A = —20 < 0. 

Let us regard the noise asymptotic total energy as a stochastic process of T. 
The process behavior in time is characterized by its mean value curve (12.49) and by 
the upper and lower (mean value + standard deviation) curves given by 


E[c 45] 05, (12.58) 


The first column of Table 12.1 shows the numerical values of the independent 
variable x defined by (12.56) ranging from 0 to 20. In units of time, T ranges from 
0 to 20 years since 


C ~ 3.0612245 - 107 s ~ 0.96699947 years zz | year. (12.59) 
g 
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Table 12.1. Noise asymptotic total energy 
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I 
yo 
[d 


M = x(In(2x) — 1) 


V = x^(21n?(2x) — 6In(2x) + 7) 


x M M-—JV/V Mc-J/V 
0 0 0 0 
1 —0.30685 —2.25673 1.643024 
2 0.772588 —2.40600 3.951178 
3 2.375278 —2.52698 7.211545 
4 4.317766 —2.80572 11.44125 
5 6.512925 —3.21883 16.24468 
6 8.909439 —3.73346 21.55234 
7 11.47340 —4.32692 27.27327 
8 14.18070 —4.98419 33.34561 
9 17.01334 —5.69497 39.72166 
10 19.95732 —6.45182 46.36646 
11 23.00146 —7.24919 53.25213 
12 26.13664 —8.08277 60.35607 
13 29.35525 —8.94912 67.65963 
14 32.65086 —9.84541 75.14714 
15 36.01796 —18.7693 82.80522 
16 39.45177 —11.7188 90.62235 
17 42.94812 —12.6922 98.58846 
18 46.50334 —13.6880 106.6947 
19 50.11413 —14.7049 114.9332 
20 53.77758 —15.7418 123.2970 
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The second column gives the numerical values of the asymptotic mean value (12.49) 
of the noise total energy apart from a factor (c/g)’. The third and fourth columns, 
respectively, show the values of the lower (minus sign) and upper (plus sign) curves 
(12.58), again apart from a factor (c/g)’. 

One may check the above asymptotic total energy results against the correspond- 
ing exact results derived at the end of Section 12.3. Table 12.2 shows the same items as 
Table 12.1, but is calculated by using the exact total energy variance (12.17). We see 
that the agreement is not as good for very small values of T, while it increases for 
increasing 7, and the dispersion of the total energy around its mean value increases 
roughly by the same amount as the total energy itself. 

The conclusion to this section is that the KL eigenfunction expansion has been 
derived for the noise emitted by a spaceship traveling at a constantly accelerated 
relativistic motion. Though the mathematical difficulties forced us to confine our- 
selves to the asymptotic theory for values of time larger than 1 year, the study of the 
noise total energy (where both asymptotic and exact results can be obtained) shows 
that the errors of the asymptotic version are not very large. 


12.7 INSTANTANEOUS NOISE ENERGY FOR ASYMPTOTIC 
HYPERBOLIC MOTION: PREPARATORY CALCULATIONS 


In Appendix I, as well as in [2], the process Y(t) defined by 
Y(t) = X*(r - E(X(0) (12.59) 


was considered. According to (1.35), the KL eigenfunction expansion of that process 
reads 


" , Je s) ds 
E Ñ, s) ds + Jin) es ; (12.60) 


E ) ds 


where the function f(t (t) is defined in terms of f(t) by (1.24). That is, 


oyf (12.61) 


This section is devoted to finding the KL expansion of the zero-mean square process 
Y(t), in the asymptotic hyperbolic case, and its physical meaning for relativistic 
interstellar flight will be examined in the coming section. In this section we just 
pave the mathematical way to the coming section by performing the necessary 
calculations. 
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Table 12.2. Noise exact total energy 


y= 
c 


M 2 xin(x - V1 x) - V1 x?41 


y = (2x? — Dn? (x + vA +x?) - 6xv/14 x? In(x + vA esce] 


0 0 0 0 

1 0.467160 —0.07884 1.013160 
2 1.651202 —0.31139 3.613797 
3 3.293061 —0.67013 7.256257 
4 5.255744 —1.12713 11.63862 
5 7.463172 —1.66295 16.58929 
6 9.867916 —2.26419 22.00002 
7 12.43777 —2.92124 27.719679 
8 15.14952 —3.62692 33.92596 
9 17.98561 —4.37568 40.34690 
10 20.93235 —5.16310 47.02780 
11 23.97876 —5.98558 53.94311 
12 27.11583 —6.84016 61.07182 
13 30.33603 —7.72432 68.39640 
14 33.633301 —8.63592 75.90195 
15 37.00130 —9.57310 83.57571 
16 40.43615 —18.5342 91.40657 
17 43.93342 —11.5179 99.38482 
18 47.48945 —12.5229 107.5018 
19 51.10098 —13.5481 115.7500 
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According to (12.61), we must first obtain the function f(t), which follows at once 
from (12.20) and (12.21) 


(12.62) 


We now proceed to construct the complicated expression (4.26), or, alternatively, 
(3.50) with f(t) substituted by f (t), to find the time-dependent order (1). But a glance 
at (1.26) and (12.62) shows that considerable analytical difficulties are involved. For 
instance, evaluation of the integral appearing in (G.50) with f (f) substituted by f(t), 
namely 


| f(s) ds = i 7 or (12.63) 


0 og 5 


does not seem to be feasible in terms of elementary transcendental functions. 

Nevertheless, these difficulties may be overcome by keeping in mind that we are 
seeking the asymptotic version of (12.62) for large values of time. Therefore, one is led 
to consider the limit 


g 
, |In|27t f In(2=t 
i dcm ( c ) EP is ( c ) IAM (12.64) 
oo 


t00 t=% g t g t>00 t 


where the indefinite form forces us to resort to L’Hospital’s rule, and yields 


Concluding the calculation at the last limit, and checking this against the initial limit, 
we thus obtain the following “ultimate” asymptotic version of (12.62), which from 
now on we shall regard as the asyptotic replacement to (12.62) for large values of 
time t 
E: 2c 1 
t)=——. 
f(t) "NT 


This formula is simple enough for us to perform the remaining calculations involved 
with the KL expansion (12.60). 

Beginning with the computation of the Bessel function order (G.50) with f(t) 
substituted by f(t), (12.65) yields at once 


(12.65) 


Inf(r) = LJ -ilni (12.66) 
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whence 
din f(t) 11 
SU ND et ee, 12.67 
dt 21 (12:67) 
d? In f(t) 11 
and 


[/o^- IR ds = Vi (12.69) 


Therefore, (G.50), with f(t) substituted by f(t), yields 


4c 


a- | e BC-AD] 


g vit 


Aee oul Wy dike E 
= [pron {ia i2] = a^ aie i} 1219) 


The time variable is thus seen to disappear from the last formula, leaving 


feat 
—- 4*4 7 0-0. 


That is, the order of the Bessel function vanishes identically 


ir) =0 (12.71) 


and this circumstance helps to simplify further calculations considerably. Intuitively 
speaking, (12.71) is quite a reasonable result. In fact, on the one hand, the corre- 
sponding Bessel function order in the KL expansion of the X(t) process vanished too 


v(t) — 0, (12.72) 


which is Equation (12.25), or eq. (68) in [1]. On the other hand, (12.71) truly mirrors 
the asymptotic character of the KL expansion under consideration, since the Bessel 
function of order zero is the only Bessel function of the first kind to have its initial 
value equal to one rather than zero, pointing out the non-validity of this theory for 
values of time near to the origin. 

Let us now proceed to finding the function X(t) defined by (1.25). By virtue of 
(12.65) and (12.69), it follows that 


(n 1261.36 a avt 
L(t) = (m vt- NT. (12.73) 
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Once again, the time variable cancels out from the last formula, yielding a constant 
rather than a time function. An immediate consequence of (12.73) is, of course, 


x'(t) 20 (12.74) 


which helps to simplify further calculations also. 
Reverting now to the KL expansion of (12.60), we see that the Bessel function 
must have the form 


Jo | Yn o. = Je (s x) : (12.75) 
f(s) ds 


0 


Our next task is to find the meaning of the constants ¥,, given by (1.27). 

As X (f) = 0 and Z'(r) = 0, and getting rid of all multiplicative factors, one easily 
sees that (1.27) yields 

Jo(5,) = 0. (12.76) 


Thus, the ^, are the positive zeros, arranged in ascending order of magnitude, of 
the derivative of Jo(x). In other words, they are the abscissas of the maxima and 
minima of Jo(x), that are known to follow each other alternately. However, a 
different interpretation of the ^, follows from (see [7, p. 12, entry 55 (v = 0 must 
be set)] 


Jo) = A) — Jo (9). (12.77) 
Using (12.77), (12.76) now becomes equivalent to 


and one may also say that the ^, are the real positive zeros of Jı (x) The first 40 among 
them are listed in [8, p. 748], and one finds, for instance: 


4; = 3.8317060 4 = 7.0155867 Jap = 126.4461387. (12.79) 


No explicit formula yielding these zeros exactly is known. However, it is possible to 
get an approximated expression for them on setting v = 1 into the asymptotic 
formula for J,(x) (see [9, p. 134]) 


2 Vr T 
lim J,(x) — li (x ) 12.80 
inc s 
getting 
3m 
Y ——]Rm 12.81 
MES 
whence 
3 
a zm ; (n= 1,2,...) 12.82 
and finally 
ARE HR E 12.83 
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We can see how good this approximation is by setting n = 1,2,...,40, 
4, = 3.9269908 4 ~ 7.0685835 449 ~ 126.4491 (12.84) 


and checking these results against (12.79): the agreement improves with increasing n. 
As for the eigenvalues A,, they are related to the 5, by (1.29), and, by virtue of 
(12.69), take the form 


-  l68T 1 
A cti 
g (5) 


(12.85) 


Finally, we turn to the normalization constants Ñ, that can be discovered from 
(1.28) by inserting (12.69) and (12.71). Therefore 


1 
EST | xti dx. (12.86) 
0 


This integral is evaluated within the framework of the Dini expansion in the series of 
Bessel functions [5, p. 71], and one finds 


zo 16T [1f opus 0Y 5. 


where (12.76) was used in the last step. Solving for Ñ, requires the introduction of the 
modulus of J9(^,), and one has 


ln g 


N, = AACA (12.88) 


This is the exact expression of the normalization constants. We can, however, 
derive an approximated expression for them on substituting the Bessel function by 


virtue of (12.80) and (12.83) 
= [= 7 eost nn) = Va : (12.89) 


Thus, from (12.88), by virtue of (12.89) and (12.83), we get the approximated Ñ,: 


|Jo(Fn)| X 


—£ COS (s. - 


n 


x T g 41 
N, & 12.90 
ON (12.90) 


which completes our set of preliminary calculations. 
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12.8 KL EXPANSION FOR THE INSTANTANEOUS ENERGY OF THE 
NOISE EMITTED BY A RELATIVISTIC SPACESHIP 


When dealing with a noise represented by a stochastic process X(t), an important 
distinction is between its instantaneous energy, given by the square process 


X?(r) (12.91) 


and the total energy, given by the stochastic integral of the instantanous energy 
(12.91) over the finite time span, 0 < t € T during which the noise is observed: 


I= I X?(s) ds. (12.92) 
0 


This section is devoted to finding the KL expansion of the process (12.91), whereas 
both mean value and variance of the random variable (12.92) have already been 
obtained in Section 12.3, as well as in section 5 of [1]. A related paper, [10], may also 
be consulted. 

Let us then consider the mean value of (12.91), given by (F.59); that is, 


E(X^(0) = | f(s) ds, (12.93) 


where E denotes mean value operator, or ensemble average. By virtue of (12.20), 
(12.93) is changed into 


208 = £10 (22. 
E(X?(0) -mr. (12.94) 
Thus, the zero-mean square process Y(t), defined by (12.59), takes the form 
= XUA — £i(22 
Y(t) = x?(r P n(227) (12.95) 
whence 


XA = In(277) + Y(o. (12.96) 


Let us now consider the KL expansion of the Y(t) process. By sustituting into 
(12.60) the normalization constants (12.90), the y(t) function (12.73), and the Bessel 
function (12.75), we come up with 


E g c (_ vit 
"o- A Rang s vr) 


n-l 


from which both c and g disappear, yielding 


EK CE _ Yi 
Y) - 2 4 TG (s X) | un 
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Thus, by virtue of (12.96) and (12.97), we conclude that the exact KL expansion of 
the instantaneous energy X?’ (t) reads 


c Nik 1 2/2c . vt 
P= ee) +L Zr) g (v) 


From this exact expansion we may also derive an approximated one by resorting 
to the usual asymptotic formula (12.80) for both the Bessel functions appearing in 
(12.98). The result is 


1 242c vit T 
X?^(r e ^1 ~~ cos( Y= — = 12.99 
(9 ~ fin (28) «37 Z c c08( Gee 1). (12.99) 
which, after substituting the 7, by the approximated version (12.83), takes the final 
form 
2 : Lee T Jt T 
X*(r) & mas t) + ` Zu = cos( (n+ 3) vp-i) (12.100) 


This is the approximated (i.e., Me KL expansion of the noise instantaneous 
energy for large values of time. The computational advantage of (12.100) over (12.98) 
is that the Bessel functions have been substituted by a cosine. 


(12.98) 


12.9 CONCLUSION 


A surprising property of both the instantaneous energy KL expansions (12.98) and 
(12.100) is revealed by checking them, respectively, against the corresponding KL 
expansions (12.42) and (12.43) of the noise process X(t). In fact, on the one hand, one 
should note that the 5, (12.78) of the Y(t) process are just the same as the ^, of the 
X(t) process, given by (12.29), inasmuch as both are the real positive zeros of J, (t). 
Moreover, a glance shows that (12.98) has just the same eigenfunctions as (12.42), 
and (12.100) as (12.43). Therefore, we reach the unexpected conclusion that, when 
dealing with the noise emitted by a relativistic spaceship in asymptotic hyperbolic 
motion, the best orthonormal basis in the Hilbert space (i.e., the basis spanned by the 
eigenfunctions) is the same for both the noise and its own zero-mean instantaneous 
energy. Alternatively, if we prefer to give up the zero-mean restriction, we may say 
that the noise and its own instantaneous energy share parallel optimal reference 
frames, or bases, in the Hilbert space. This unusual feature should bear consequences 
in the design of a correct signal analysis procedure to filter out the noise received on 
Earth from a relativistically moving spaceship in asymptotic hyperbolic motion. 
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KLT of radio signals from relativistic 
spaceships in arbitrary motion 


13.4 INTRODUCTION 


In three papers [1-3] the present author applied the concept of time-rescaled 
Brownian motion to aspects of relativistic interstellar flight ranging from commun- 
ication theory to genetics. The content of the present chapter was fully published in 
paper form in [11]. In particular, the Gaussian noise (Brownian motion) X(t), emitted 
by a relativistic spaceship traveling at a constant acceleration g in its own reference 
frame, was shown to be—see Equation (12.10) or [1, eq. (53)] 


X(t) = B(<aresinh(42) = a(n E I+ el) (13.1) 


where c is the speed of light, B(t) denotes standard Brownian motion with mean zero, 
variance f, and initial condition B(0) — 0, and time ranges within the finite interval 
0<t<T. 

An approximated (i.e., asymptotic) version of (13.1) for large values of time 
follows by ignoring the additive +1 under the root sign that is dwarfed by the other 


terms, and reads 
C g 
Bi -In(27t) |. 13.2 
(: a( c )) ( 


For this stochastic process, it was proved in Equation (10.42) that the KL eigen- 
function expansion is given by 


ix: ))- omae ove) 9) 
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where 
(1) The constants yn (n = 1,2,...), appearing in the argument of the Bessel function 


of order 0, Jo(...), are the (infinite) real positive zeros of the Bessel function of 
order 1; that is 


Jı (Mn) = 0. (13.4) 
(2) The eigenvalues A, are expressed in terms of the constants y, by the formula 
_4cT 1 
Vd Oa)” 


(3) The Z, are a set of orthogonal Gaussian random variables with mean zero and 
variance A,; that is 


E(Z,Zj a Annn: (13.5) 


By resorting to the asymptotic expansion of the Bessel function of the first kind 
for large values of its argument—see Chapter 12, Equation (12.80)—it is also possible 
to derive an approximated KL eigenfunction expansion reading 


c g oe 1 Vt mc 
B(Sm(220) « V^ z 13:6 
(<in( : )) 3 umo ) (13.6) 


Here again, the meaning of the quantities appearing in (13.6) is the same as for 
those appearing in (13.3), with the only exception that the y,, are now replaced by the 
approximated formula 


Yn a te (13.7) 
All the above results apply if, and only if, the spaceship acceleration in its own 
reference frame (proper acceleration) equals a constant, here denoted by g. Indeed, 
customary terminology such as “relativistic rocket", “relativistic interstellar flight", 
and the like, is almost always understood in this restricted constant g sense. However, 
for the sake of completeness it is desirable to extend the above results of Equations 
(13.1)-(13.7) to the general case where the constant g is replaced by an arbitrary time 
function 


gA(t). (13.8) 


Here the time function A(t) has the dimensions of a purely numerical factor, and 
represents the non-constant spaceship acceleration measured in units of g with 
respect to the spaceship reference frame. Clearly, the constant g case can now be 
regarded as the particular case for which the A(t) function is given by 


A(t) = 1. (13.9) 
The present chapter is devoted to generalization of the mentioned results 
(13.1)-(13.7) to the non-constant g case, and to exploring how many of these 


equations can be cast in a closed analytical form without resorting to numerical 
techniques for solving them. 
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13.2 ARBITRARY SPACESHIP ACCELERATION 


13.2.1 Relativistic interstellar flight with an arbitrary spaceship acceleration profile 


Analogous to the constant g case in (10.2), the differential equation of motion for a 
relativistic spaceship moving with arbitrary acceleration with respect to its own 
reference frame reads 


2» Ta 
v (t) |> doft) — 
f E | IF gA(t) (13.10) 
with the initial condition 
v(0) = 0. (13.11) 


The left-hand side of (13.10) is the so-called "longitudinal force" of special 
relativity seen before as (12.1), and the right-hand side is just (13.8). The variables 
in (13.10) may be separated to achieve the analytical expression of the unknown 
velocity v(t) by setting 


v(t) = csin O(r). (13.12) 
In fact, integrating both sides, one gets 
t 
ctan Q(2) =o| Aa (13.13) 
0 
whence an inversion yields 
g t 
Q(t) = arctan al A(s) ds); (13.14) 
€ Jo 


Replacing this into (13.12), we get for the velocity 


v(t) = csin (aretan(2 [ato ws)). (13.15) 


sin(arctan(x)) = IIR (13.16) 


so that, in conclusion, the spaceship velocity is given by 


But 


v(t) = D ; (13.17) 


em, 


In the constant g case, this reduces to (12.6), namely 


v(t) E (13.18) 
ec) 
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The distance x(t) covered by the spaceship up to time ¢ and measured by Earth 
standards is defined by 


t 
x(t) -| v(s) ds (13.19) 
with the consequential initial condition 
x(0) = 0. (13.20) 


To perform the integration (13.19) for the function (13.17) in a closed form, we note 
that one has 


t 9) E M al 
sy de (2| A(s) as) = 0 FAG): (13.21) 
dt C Jo g t 2 € 
j + ( | A(s) as) 
This enables us to rewrite (13.17) in the form 


cà 1d gf 2 
X= a + Gio as) (13.22) 


whence integration (by parts on the right-hand side) yields the required distance: 


8 [ 40s) ds) — s 
ae: yr os) [eo Gamay (13.23) 


0 A?(s) € Jo 


In the constant g case, this reduces to (see, for example, [5, p. 199, eq. (13)]) 


1+ Oe | (13.24) 


c2 
x(t) 2 — 


g c 


Finally, the proper time 7 (i.e., the time measured aboard the spaceship) is given 
by 


7(t) = i pc (13.25) 


T(t) = f ! ds. (13.26) 
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In the constant g case, both integrals in (13.26) can be performed analytically, 
whence Equation (12.9) is found again 


t ds 
T(t) = poo soe “aresinh (2 r) =É] 
2 g € g 


13.2.2 KL expansion of the Gaussian noise emitted by a spaceship having an 
arbitrary acceleration profile 


We now turn to the problem of finding the KL expansion for the Brownian motion 
(Gaussian noise) emitted when the spaceship moves according to the arbitrary 
acceleration law gA(t). From a purely mathematical point of view, the formulas 
solving this problem were obtained by the author in [6]. However, that paper only 
dealt with analytical developments and not with their application to special relativity, 
not to mention starflight. It thus appears appropriate to recast the content of [6] here 
so as to make it fit the new developments required by introduction of the generic 
acceleration function A(t). 

The important point expressed in Section F.8 is that the time-dilation effect of 
special relativity induces a time-rescaling in the Brownian motion argument that may 
be expressed by the formula 


B(r) = a(| £28) as) (13.28) 


where the function f (1) is called the “‘time-rescaling”’ function (see [6, p. 213, eq. (1.1)]. 
From this and the definition (13.25) of proper time, one gets 


[ro ds = Í pe P ds (13.29) 


whence, differentiating and taking the square root, one finds 


FOS I E žo} (13.30) 


This is the relationship between the Brownian motion time-rescaling function, f(t), 
and the spaceship velocity, v(t). Inversion of (13.30) immediately leads to 


v(t) = ey 1 - f*(0. (13.31) 


We next develop the relationship between the time-rescaling function, f(t), and 
the acceleration, gA(t). Inserting (13.17) into (13.30), with a few reductions, yields 


vs 1 - [ 7 € j A(s) as) | (13.32) 


Cheap 
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This formula will be extensively used in the rest of the present chapter in either of 
the above forms. To invert it, one first solves for the integral 


d c 1 
[ 46) ds = arl (13.33) 


and then differentiates with respect to ¢, getting 


i af(t) 
d dt 
A(t) "FX WIR . (13.34) 


We are now ready to state the main theorem of the present section. 


Theorem 1 The KL expansion for the Gaussian noise emitted by a spaceship moving at 
an arbitrary proper acceleration g A(t) is given by 


x s ate [1+ (e [ 40) DIM I f+ qw aw) 
€ Jo 


| f | ais 


Here 


(1) The Bessel function of the first kind appearing in (13.35) has the time-dependent 
order 


e [ de (ef 40) 2IE i 2d x. "(i89 


Goo) 


E= 


Sec. 


(2) 


(3) 


(4) 


(5) 
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The real positive zeros, arranged in ascending order of magnitude, of the 
equation 


x (T) Jor) + x(T): 


[heja e 


define the constants »y,. 
The normalization condition fulfilled by the eigenfunctions reads 


0 


5 23-1 P 1 
| A(w) aw) | E ‘| XI (x) (mx) dx (13.39) 


ies [+ (Ef 


and defines the normalization constants N,,. In (13.39) the new transformed order 
v((x)) is obtained from the order v(t) of (13.36) via the transformation 


i [ + (2 [ 409 IE = xf [ + (2[ 40 aw) | as (13.40) 


The eigenvalues are given by 


v GL 


| A(w) aw) | a] 2 2 (13.41) 


Finally, the Gaussian random variables Z, are orthogonal with mean zero and 
variance A,, as in (13.5). 


The proof of Theorem 1 will not be repeated here, for it is just the same as the 


proof we give in Appendix G (see [6, p. 214, theorem 1.1]):' one just needs replace f(t) 
by the arbitrary function A(t) by virtue of their relationship given by (13.32). 


13.2.3 Total noise energy 


One of the main advantages of the KL expansion over other expansion types is that it 
allows analytical computation of the stochastic integral 


e= ji X? (s) ds. (13.42) 
0 


Physically, this integral represents the total noise energy over the finite time span 
0 € t € T during which the noise is observed on Earth. Mathematically, the expres- 
sion in (13.42) is a random variable whose cumulants K,, for n — 1,2,..., are 


! First published in 1984. 
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obtained in Appendix F, Equation (F.56)—see also [1, eqs. (21)-(30)]—and read, 
when rewritten in terms of the A(t) function 


K, =2"""(n-1)! li [ $ (2[ 400 2I (13.43) 


The mean value of the total noise energy may be directly expressed in terms of the 
A(t) function by the procedure proven in [1, p. 1021]. The result is eq. (34) of [1], 
which, translated and generalized by virtue of (13.32), now takes the form 


LE P j 1 
E{ H= u| / " qv a) 


In the constant g case, this reduces to Equation (12.12) (or [1, eq. (55)]), namely 


2 2 
E{e} = E ET cin (2) — flc (£) +1 
g?’ | c c c 


Total noise energy variance may also be expressed in a similar fashion, as 
described in Appendix F, Equation (F.62) (or [1, eqs. (56)—(60)]). When generalized 
and recast in terms of A(t) by virtue of (13.32), this variance reads 


T t u 1 2 
=a] a| du | ds (13.46) 
0 0 g (2 $ 
1+ (ef 


A(w) av) 


ds. (13.44) 


(13.45) 


€ Jo 


and reduces to (12.17) (or [1, eq. (60)]) in the constant g case; that is 


oè = (Sy (ber) ~ 1) arcsin? (27) 


-e(£r) 1+ Er) arcsin (57) +7(27) V. (13.47) 


[6 


13.2.4 KL expansion of noise instantaneous energy 
The instantaneous energy of noise is the square process 
B’(r) = X?(t) (13.48) 


and we are now going to determine its KL expansion in terms of the arbitrary 
acceleration A(t). In a strictly mathematical sense, the problem of finding the KL 
expansion of (13.48) was solved by the author in [7], with no reference to special 
relativity or starflight. The application of these results to the constant g case of 
starflight was found in [2], which will now be generalized to encompass the general 
A(t) acceleration case. 
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Consider the process Y(t) defined by 
V(t) = X7() - E(x*(0). (13.49) 


It is natural to call this the zero-mean square process of time-rescaled Brownian motion 
X(t), for (13.49) is just the square of X(t) centered around the latter’s mean value. 
Define now the new function 


A) = AA) | f(s) ds. (13.50) 


Recast in terms of A(t) by virtue of (13.32), this becomes 


fo = alı j (: [ao DJK / [ i . ( 


S 27-1 
| AG aw) | "4s, (13.51) 
c 0 
Then, Equation (13.35) (or [7, eq. (3.24)P) is the proof of the following: 


Theorem 2 The KL expansion of the zero-mean instantaneous energy of the Gaussian 
noise emitted by a spaceship moving at proper arbitrary acceleration A(t) is given by 


ot oo o | 7 ds 
X? (0) = E(X?(0)) m Y(t) = fo | f(s) ds - SEPT hro (13.52) 
A ml | f(s) ds 


Here 


(1) The Bessel function of the first kind appearing in (13.52) has the time-dependent 


order 
PEE LS) ud En (13.53) 


f) d i) 


where the auxiliary X(r) function is given by 


x(t) = f (t) i f(s) ds. (13.54) 


Alternatively, it is possible to express the order by virtue of the single formula 


Es 2 7 7 
TL E pesi enrol (13.55) 


4 f(t) 4 dt 2 dt? 
proved by the author in the appendix to [8] and in (G.50). 


? First published in 1988. 
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(2) The real positive zeros, arranged in ascending order of magnitude, of the 
equation 


define the constants 5,. 
(3) The normalization condition fulfilled by the eigenfunctions reads 


1 


B y 2 
1- N2 | f(s) is | XJ icy nx) dx (13.57) 


and defines the normalization constants N,. In (13.57) the new transformed 
order Z((x)) is obtained from the order v(t) of either (13.53) or (13.55) via the 


transformation 
t T 
| f(s) ds = x| f(s) ds. (13.58) 
0 0 
(4) The eigenvalues are given by 
" T 42 2 1 
cs | f(s) as En (13.59) 
0 (55) 
(5) Finally, the gamma-type probability density 
p. om Fam i 
-= = 2 
fz.(2)=>—ae wv? p Ul z+ E ; (13.60) 


VÀ) 


where U(x) is the unit step function, is the probabilistic law according to which 
the random variables Z, are distributed. 


13.3 ASYMPTOTIC ARBITRARY SPACESHIP ACCELERATION 


13.3.1 Asymptotic motion with arbitrary acceleration 


The apparently complicated mathematical nature of most results derived so far, in 
particular the two KL expansions of Theorems 1 and 2, may seem to give little hope 
for their closed-form application to interesting cases of starflight. However, this is not 
the case. In fact, if we confine ourselves to the asymptotic for t — oo motion at an 
arbitrary acceleration, all the forgoing results get easier. They will be further sim- 
plified in the power-like acceleration case that we are going to present in Section 13.4. 
So, let us now examine under what circumstances the asymptotic approximation is 
physically acceptable. 
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The primary idea behind performing the asymptotic approximation is to replace 


the exact radical 
g f 2 
px a A(s) ds) (13.61) 
€ Jo 


by what is left of it when the +1 term is dwarfed by the other term; that is 


TORCE 


In other words, we suppose that 


( Í A(s) as) >1 (13.63) 


whence we find the asymptotic condition 


[ 40) ds. (13.62) 


0 


Í A(s) ds 


0 


> ; ~ 3.061 - 10’ seconds ~ 0.9699 years ~ 1 year. (13.64) 


In the constant g case, (13.64) reduces to 
Pei] year (13.65) 
g 


which is (12.47) (or [1, eq. (90)]) and tells us that the asymptotic approximation holds 
only after about one year of travel. Since the left-hand side of (13.64) should not 
numerically differ too much from that of (13.65) for whatever “reasonable” A(t) 
function we may adopt, and since any trip to even the nearest stars will certainly take 
longer than one year, we regard the asymptoticity condition (13.64) as physically 
acceptable. 

In the remainder of this chapter we shall denote all asymptotic formulas derived 
from the corresponding exact formulas by the “Asy” suffix. 

The first formula that we must asymptotically simplify with the aid of (13.62) is 
(13.28), for this is the argument for the time-rescaled Brownian motion B(T) and 
leads to the asymptotic time-rescaling function “Asy”. Thus, (13.28), (13.32), and 
(13.62) yield 


B(r4) = B Í - ! ds -»( | Fol) ds) (13.66) 


whence we infer 


(13.67) 
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and, finally, taking the square root, the asymptotic time-rescaling function 


fas (t) = ! (13.68) 
9 | A(s) ds 
d 0 


is obtained. 
In the constant g case, this reduces to (12.21) (or [1, eq. (64)]), namely 


c 1l 
E 


The spaceship asymptotic velocity is obtained from (13.68) and (13.31), and reads 


fas (t) = (13.69) 


vas (f) =c/1 SU) = cC 1— Wage o NE (13.70) 
a A(s) ds) 
€ Jo 
In the constant g case, this reduces to (12.45) (or [1, eq. (88)]); that is 
c) ] 
vas (f) =c/1 m (13.71) 


It should be noted that the reality of the radicand in (13.70) again yields the same 
asymptoticity condition (13.64) as did (13.63). 


13.3.2 Asymptotic KL expansion for noise 


The asymptotic version of Theorem 1 is obtained on rewriting formulas 
(13.35)- (13.41) by the aid of the asymptotic radical (13.62). One then gets 


Theorem 3 The asymptotic KL expansion for the Gaussian noise emitted by a 
spaceship moving at a proper acceleration gA(t) is given by 


g 
Xas(t) = Bys,(T) = g 


w) dw 
vx. os Nias | dias [—— . (13.72) 


n-l 


(w) dw 
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Here 


(1) The Bessel function of the first kind appearing in (13.72) has the time-dependent 


order 
V4sy(t) = A / ust ) 


where the auxiliary function x 4,,(/) has been defined 


[ 40) al] li Tea an (13.74) 


(2) The real positive zeros, arranged in ascending order of magnitude, of the 
equation 


| A(s) ds} - i A(s) ds 


| (13.73) 


vast) = V 


XAs (T) E JT 19/99 F Xas(T) 


at 
jl ^as BE 65) 
vas (T) nas 
: zi Jpop T) Yay) ri n Vas (T) = 0. (13.75) 
| A(w) aw | ds i 


define the constants Yn,- 
(3) The normalization condition fulfilled by the eigenfunctions reads 


g T S UA 2. 1 
1=N2 Í | | Ao») dw|| ds a xJ2 (9) (Ing, X) de (13.76) 
ASY g 0 0 As ( Asy 
and defines the normalization constants N,,. In (13.76) the new trans- 
formed order v4,,((x)) is obtained from the order Va4sy(t) of (13.73) via the 
transformation 
t [| es d T [| s -4 
| | | A(w) dw | ds — «| | A(w) dw | ds. (13.77) 
oLlJo o LIJo 
(4) The eigenvalues are given by 
oe j )d ix P (13.78) 
ism w) dw s 3 : 
^"  g |Jo Lido a 


(5) Finally, the Gaussian random variables Z, ,.. are orthogonal with mean zero and 


MAsy 
variance Ang,- 
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13.3.3 Asymptotic total noise energy 


In the asymptotic version, characterized by (13.62), the asymptotic total noise energy 
cumulants (13.43) take the form 


xn f 


The asymptotic total noise energy derived from (13.44) and (13.62) reads 


| A(w) dw 


0 


- 2n oo 1 
| ‘| 2 m7 (13.79) 


m=1 (mas 


, {T t 1 

Eleay} =< a| vu 34 ds. (13.80) 
l FLOS um | A(w) dw 

0 


Finally, asymptotic total noise energy variance follows from (13.46) and (13.62), 


yielding 
c 2 pT t u 1 2 
ol. =4(<) | «| du | ———ds| . (13.81) 
VEL a 9 | A(w) dw 


0 


13.3.4 Asymptotic KL expansion for noise instantaneous energy 


Using (13.62) once again, the content of Theorem 2 is turned into the asymptotic KL 
expansion for noise instantaneous energy. Let us start by defining the new function, 
corresponding to (13.50) in the asymptotic limit, 


t 
Fast) = 2/00] | 5,00 as (13.82) 
Expressed in terms of A(t) by virtue of (13.68), this becomes 


fis) = 27 (13.83) 


Theorem 2 then immediately yields the following: 


Theorem 4 The asymptotic KL expansion of the zero-mean instantaneous energy of the 
Gaussian noise emitted by a spaceship moving at a proper acceleration gA(t) is given by 


XS) us E{X4,(t)} = Y 4s (1) 


[ Fass) as 
0 


Nay NO) Tass ( 13.84) 


IE Asy (5) ds 


0 
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Here 


(1) The Bessel function of the first kind appearing in (13.84) has the time-dependent 


order 
" X4s (0 d XA (0) 
Vas (t) = i ENT 5 ae (13.85) 


where the auxiliary function is defined by 


(13.86) 


Alternatively, it is possible to express the order by virtue of the single formula 


e 2 
2 1 |/ As (5) ds 
Vas (1) = 4 + Fal 


3|dInfas() P 14? In fasy(t) 
: > : 13.87 
{3 | dt 2 dt? ( ) 
proved in Appendix G, Equation (G.50). 
(2) The real positive zeros, arranged in ascending order of magnitude, of the 
equation 
XAs (T) i Joy (T) 5) t Xasy(T)- 
. fay (T) ; oh, " 


^j J; s (T) (Fn " ) 7 
Tx J 5, (has) qp BEI p 
fi Jas(S) ds 


PAS(T)| =O (13.88) 


Psy 


define the constants 5, ,.. 
(3) The normalization condition fulfilled by the eigenfunctions reads 


T 2 fl 
L= R Fa) a] | aed asm 


and defines the normalization constants Ñ, 4," In (13.89) the new transformed 
order Õ4sy((x)) is obtained from the order 74, (x) of either (13.85) or (13.87) via 
the transformation 


[ Fonts ds = x ji fas (5) ds. (13.90) 


(4) The eigenvalues are given by 


EE Ipso a| l m (13.91) 
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(5) Finally, the gamma-type probability density 


nag 
ZO m =} z 
T 1 i À An j g An 
fs (=e Vn BC Ul z+ »- , (13.92) 


“ay Vm(2An,,,)4 


where U(x) is the unit step function, is the probability law obeyed by the random 


variables Z,,.. 


13.4 POWER-LIKE ASYMPTOTIC SPACESHIP ACCELERATION 


13.4.1 Asymptotic motion with power-like acceleration 


There exists a particular case of the spaceship acceleration A(t) for which all the 
asymptotic formulas previously worked out, including the KL expansions of 
Theorems 3 and 4, can be analytically developed in a closed form. This is the case 
where the acceleration changes in time like some real power o of time; that is 


A(t) = t^. (13.93) 
The exponent a is subjected to the limitations 


-1«a«l (13.94) 


that we shall determine in the present section. 

In what follows, we shall denote all the formulas derived from the power-like 
hypothesis (13.93) by a “|P” suffix. Moreover, since we are going to apply the power- 
like hypothesis (13.93) to asymptotic formulas only, in practice the new suffix will be 
* Asy| P”. 

Note also that the asymptotic constant g case, already studied in detail in [1, 2], 
corresponds to the particular case 


a=0 (13.95) 


of the asymptotic power-like acceleration theory developed in the present and 
following sections. All the results of [1, 2] are thus considerably generalized in the 
present chapter. 

Turning next to the general formulas for the asymptotic power-like acceleration 
case, consider first the asymptotic time-rescaling function f'4,,\p(t) defined by (13.68). 
By virtue of (13.93) one gets 

1 1 
Sasy\p(t) = = 
Asy|P 7 g VJ pita 
c 


ovS. 


(13.96) 
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That is, 


fase) --—————t* (13.97) 


Clearly, the integration in (13.96) converges, and v 1 + ais not complex if, and only if 
l+a>0. (13.98) 
On the other hand, the presence in Theorem 4 of many integrals of the type 


t a t m Arab uu - 
| Fass) ds — veis | tae 2Vev1 + a use (13.99) 
0 vg 0 Vg — a) 
clearly requires 
l-a>0. (13.100) 


Thus, the limitations (13.98) and (13.100) yield (13.94). 
The asymptotic spaceship velocity follows from (13.70) and (13.97), and reads 


e(1 +a)? 1 
Vasy|P(t) = afi 2 "AUG (13.101) 
Thus, to avoid complex variables, the inequality 
2 2 
c^(14- a) 1 
2 Ades <1 (13.102) 


must apply, whence we infer the power-like asymptotic condition, generalizing (13.65) 


(1 Hu 

t> E] z |I year- (1+ a)|™, (13.103) 
g 

In other words, in order that the asymptotic power-like acceleration case be physic- 

ally acceptable, the time elapsed since departure must be larger than the 1/(1 + a) 

power of (1 + o) years. 


13.4.2. Power-like asymptotic KL expansion for noise 


The power-like acceleration (13.93) has the remarkable advantage over other accel- 
eration types that its KL expansions stated in Theorems 3 and 4 can be fully obtained 
in the closed form. As a matter of fact, most of the purely mathematical features of 
the content of the present section appeared in [9], with no reference to either physics 
or engineering applications. In [8, pp. 333-339], the material of the present section 
first appeared cast in the language of special relativity, but it was oriented to particle 
physics rather than to starflight: the terminology ‘“‘decelerated motion" appearing 
there refers to deceleration with respect to the Earth, not with respect to a moving 
point. We believe that recasting and completing the mentioned material of [8, 9] into 
the framework of the proper acceleration A(t), as required by starflight, will be of help 
to scientists and engineers wishing to refer to a single book chapter rather than to a 
widely scattered literature. 
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Theorem 5 The asymptotic KL expansion for the Gaussian noise emitted by a 
spaceship moving at a proper power-like acceleration is given by 
X 4sy\p(t) = Basy|p(T) 


Vd e 1 CN 
= EZ AC hdc Ynse Ea}: (13.104) 


Mi NAsy|P l-a 
T? n=l Hue Onay T 
Here 


(1) The Bessel function of the first kind appearing in (13.104) has the constant order 


[al 
VAsy|P = a (13.105) 
The auxiliary function defined by (13.74) now reads 
VAI 7 
Visi a) a Ee Vet (13.106) 


g Vl-a 


(2) The constants Yn, are the real positive zeros, arranged in ascending order of 
magnitude, of the Bessel function of the first kind of order v + 1. That is, 


Jy spl (Yasue) =0. (13. 107) 


(3) The normalization constants for the eigenfunctions are given by 


g l-a 
Nna = — : (13.108) 
bie € v2 M 1 n aT il 
(4) The eigenvalues are given by 
c4T!“(1+a) 1 
"N Asy|P =, (13.109) 


g eae) Wa 


(5) Finally, the Gaussian random variables Z,,., are orthogonal with mean zero 


and variance A as in (13.5). 


Asy|P 


TAsy|p? 


We shall just highlight the proof of the foregoing theorem, omitting all lengthy 
calculations. The x 4,,»(f) function of (13.106) immediately follows from (13.74) 
and (13.93). Then, a vital simplification occurs: the time disappears identically from 
(13.73), yielding the constant order (13.105). This, in turn, simplifies the writing of 
(13.75), which, after several reductions, takes the final form 


_ lel i 


Jaise (^io) Te "hus vies (rasa) =0. ( 13.1 10) 


l-a 
Let us now recall the Bessel function property (for a proof, see [10, p. 12, entry (55)]) 
zJ,(z) — vJ,(z) = —zJ„41 (2). (13.111) 
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By virtue of (13.105), the left-hand sides of (13.110) and (13.111) coincide, yielding 
Vp it viel agis =0 (13.1 12) 


whence, as Whig # 0, (13.107) is obtained. 

Let us next turn to the normalization constants (13.108). In this regard, we note 
that a formula arising from the Dini expansion in a series of Bessel functions (see 
[10, p. 71, entry (49)]), that is 


1 
1 
Jf ds = 55 OR 2m) E A (13-113) 
0 n 
may be simplified, by virtue of (13.107) and (13.112), to yield 
Jaen 
| sd (nase X) dx — Ta ail s (13.1 14) 


This and (13.76), where the order transformation (13.77) is not required because the 
order (13.105) is a constant, lead then to (13.108). 

Finally, the eigenvalues (13.109) are obtained at once from (13.78) and (13.93). 
In the constant g case, use of (13.95) shows that formulas (13.104)-(13.109) reduce to 
the corresponding formulas appearing in section 4 of [1]. 


13.4.3 Approximated power-like asymptotic KL expansion for noise 


Theorem 5 is perhaps still too complicated for engineering purposes inasmuch as the 
Bessel functions may not by easy to evaluate numerically. It seems thus useful to 
derive the approximated version of Theorem 5 that follows on replacing the Bessel 
function of the first kind by means of its asymptotic expansion for large values of its 


argument 
2 Vr T 
lim J,(x) — li (x j]: 13.115 
Ge a u 


In the following we shall denote all the formulas derived for this approximated 
case by a further “|4” suffix. Thus, as we are considering the asymptotic power-like 
approximated case, in practice the whole suffix will be * Asy|P| A". When applied to 
(13.107), (13.115) yields 


sip tl 
SoS nn e i m) z0 (13.1 16) 
whence 
(Vas|pd-l)n m T 
223 E pwm-L (n-12..). (13.117) 


Thus, invoking (13.105), we get the following approximated expression for the 
constants ^y, AP 


yeg T o Aet 1 _ lal 
T ca d leer "(niu zs (13.118) 
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We now set out to determine the approximated normalization constants N, Voss 


First, the Bessel function appearing in (13.108) has to be replaced by its asymptotic 
version (13.115), yielding 


V Asy|p T z) | 
J == 
Mi 2 4 


|cos CR EE 


‘Asy|P MEN 
T^ n asy ;|P|4 


2 
- |cos(nm)| = : (13.119) 
TI^Yn , ipla T^Y aspa 


Then, (13.108) and (13.119) yield the approximated normalization constants N, 


TlAsy|P|A 
g l-a jj ja 
N : 13.12 
ae cT a aay Fa 47 2(1 _ a) ( 0) 


As for the eigenvalues, one merely has to insert (13.118) into (13.109) to get 


4cT'°(1 +a) 1 


Ani N . ; 
Tl Asy|P|A 2 2 
ala) { l lo] ) 
TW {n+—+ ————_ 
4 2(1—a) 


(13.121) 


These also are the variances of Gaussian zero-mean orthogonal Gaussian 
random variables Z, eile 


In conclusion, we have proven the following: 


Theorem 6 The approximated asymptotic KL expansion for the Gaussian noise 
emitted by a spaceship moving at a proper power-like acceleration is given by 


XAsy pia (t) = Basypja(7) 


l-a 
l-a < t? aw fal r 


none n-l 


In the constant g case, this theorem reduces to (12.43) (or [1, eq. (86)]). 


13.4.4 Power-like asymptotic total noise energy 


The results of Section 13.3.3 on asymptotic total noise energy will now be applied to 
the power-like acceleration (13.93). However, the required convergence of all inte- 
grals that we have to use will force us to restrict the range of validity of the exponent 


-l<a<0. (13.123) 


Note that the upper inequality implies that the constant g case, characterized by 
(13.95), cannot be derived as a particular case of the theory developed within the 
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present section. For instance, consider the integral 


sogni 


PES ds =° (13.124) 


—Q 


Clearly, the last step is possible only if o is negative, whence the upper limitation in 
(13.123). 

The integral in (13.124) is required for computation of the mean total noise 
energy (13.80). In fact, invoking (13.93), one obtains 


c l+a 
g(—a)(1— o) 


The power-like asymptotic total noise energy variance, derived from (13.81) by 
virtue of (13.93) and (13.124), reads 


T t u 2 2 
2 2 c (1 0) 2(2—o) 
- —4| dt| d wp(s)ds| 22 T : 
dsi | | u| [ fot j gata y (à 2)00-3) 


T t 
Eitasp] = | dt | FAgip(5) ds = TIE (13.125) 


(13.126) 


whence, by taking the square root, we get the power-like asymptotic total noise 
energy standard deviation 


— 5t. l+a 3-5 
tv27 WONEDWICRSITU od (13.127) 


g, 
EAsy|P 


Finally, the power-like asymptotic total noise energy cumulants (13.79) take the form 


cY (Leod n(1—a) ~ 1 
T . ——— à. 
j (1 md a) e 2. Psi 


Kryp = 27 (n »( (13.128) 


m-l 


This formula holds for the full œa range (13.94), rather than for the limited range 
(13.123), for (13.124) was not required for its derivation. 


13.4.5 Power-like asymptotic KL expansion for noise instantaneous energy 


Just as Theorem 5 of Section 13.4.2 was the power-like subcase of Theorem 3 of 
Section 13.3.2, so it is natural to seek a Theorem 7 to be the power-like subcase of 
Theorem 4 of Section 13.3.4. In the present section we shall prove that this guess is 
true. However, as in the previous section, we shall have to restrict the range of validity 
of the exponent a to 


-l<a<0. (13.129) 


Once again the upper inequality implies that the constant g case, characterized by 
(13.95), cannot be derived as a particular case of the theory now to be established. 
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To prove the upper inequality in (13.129), rewrite the definition (13.82) in terms of 
the new f4,,»(/) function 


Fasyp(t) = fasi (f) (13.130) 


Invoking (13.97), it is observed that the convergence of the integral just requires the 
upper inequality in (13.129): 


t —a]t —a« 
2 | c(1- a) E | _ce(l+a)t 
| Pow ds Sak Re (13.131) 
Then, inserting (13.97) and (13.131) into (13.130), we get the explicit expression 
i c2(l- o) u 
fase) =- ) r, (13.132) 


g y-a 
Finally, the integral of (13.132) reads 


Fa cC 4(1+ a) 120 
Jim ds = g ~ Jalla) x 


We are now ready to state the following theorem: 


(13.133) 


Theorem 7 The power-like asymptotic KL expansion of the zero-mean instantaneous 
energy of the Gaussian noise emitted by a spaceship moving at a proper acceleration 
gA(t) is given by 


Y 4sy|p(t) = Xsy\p(7) m E(X^sp(7)) 


—aoa 


1 
t oo | " 7 p? 
— vl-2a Tha d DD Zna N nap Pagi (ine - : (13.134) 


n-l 


Here 


(1) The Bessel function of the first kind appearing in (13.134) has the constant order 


p [2a 
V Asy|P = pe- 1l * 


(13.135) 


The auxiliary function X 4,4»(r) defined by (13.86), by the aid of (13.132) and 
(13.133), takes the form 
` c WI(l+a) a 
Xasir(t) =- Rb. 
g J-—awvl — 2a 


(2) The constants Ñn,» are the real positive zeros, arranged in ascending order of 
magnitude, of the Bessel function of the first kind of order (np — 1); that is 


zia) = 0. (13.137) 


(13.136) 


D, 
NAsy|P 


Sec. 13.4] Power-like asymptotic spaceship acceleration 245 


(3) The normalization constants for the eigenfunctions are given by 


go 8 VAVTA- 2074 
N Asy|P c4(1 + a)|Js,. f (55, ie) 


sy|P 


(13.138) 


(4) The eigenvalues are given by 


2 2rpl-2o 
E j£ 16(1 T: 1 
es a) eee (13.139) 
g (-a)(1 = 2a) Vrs) 


(5) Finally, the probability density followed by the orthogonal random variables 


Z is the gamma-type: 
Pn 
z+ Ayr 


T Asy|P 
te =; x 3 h 
1 PAn yip Nase | TAsy|P 
5 z) =——--——~e aN tz Af OU zt {fp 
NM ) Vin joie)! 2 2 


(13.140) 


where U(x) is the unit step function. 


We now sketch the proof of Theorem 7. The X4s,;e(¢) function of (13.136) 
immediately follows from the definition (13.86) by invoking (13.132) and (13.133). 
Then, just as happened for Theorem 5, time disappears identically from (13.85) or 
(13.87) yielding the constant order (13.135). Whether this simplification (which is 
essential in order to simplify all subsequent analytical developments) occurs just “by 
chance" or has any deeper meaning is unknown to this author at the present time. 
The reader, however, may wish to speculate on the following unpublished result: the 
analytical technique used in [6, 7] to obtain the KL expansions of B(T) and B?(7), 
respectively, cannot be extended to B^ (7) and B^(7). Thus, it would appear that the 
mentioned simplifications, occurring in the B(7) and B? (7) cases, are indeed a “lucky 
circumstance". 

Continuing the proof of our Theorem 7, we see that the constancy of £1» 
simplifies the writing of (13.88), and, after several reductions, it takes the form 


2a 


= 2a— ] I5 Ia) d adi d Gm =0. 13.141 
Then the Bessel function property (see [10, p. 11, entry (19.54)]? 
zJy(z)  $Js(z) = zo 2) 13.142 
and (13.141) yield 
nio tasie Case) =0 13.143 
from which 
bias F O 13.144 


and (13.137) is obtained. 


3 Note that this is not the same as (13.111). 
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The normalization constants (13.138) come next. Just as for the proof of (13.108), 
the Dini expansion formula for the Bessel functions (13.113) may be invoked to 
perform the integration in (13.89), with the result 


| : T a 
| aus ou had = Ru (13.145) 
Equation (13.89) then leads to (13.138) by invoking (13.133) and (13.145). The 
eigenvalues (13.139) are immediately obtained from (13.91) and (13.133). Finally, 
the probability density (13.140) is the same as (13.60), apart from the replacement of 
An, by A 


NAsy NAsy|P* 


13.4.6 Approximated power-like asymptotic KL expansion for noise 
instantaneous energy 


Just as Theorem 6 is the asymptotic approximation of Theorem 5, so in the present 
section we are going to derive a Theorem 8 that is the asymptotic approximation to 
Theorem 7. Again, the leading idea is to replace all Bessel functions by their simpler 
asymptotic form (13.115), which has the advantage of expressing them in terms of a 
cosine. 

As in Section 13.4.3, all formulas derived for the asymptotic approximation will 
be denoted by a further “|A” suffix. Thus, the whole suffix will now be * Asy|P| A". 

When applied to (13.137), (13.115) yields 


RET 
cos C le E J ex (13.146) 
whence 
E (£45 |P 7 Dm T T 
Ss 4 5 penx (n= 1,2...) (13.147) 


Invoking (13.135), we now get the following approximated expression for the 5,, .,, 


~ By T DAsy|PT = 3 ja 
Yasa Pf (n Ia+at 2 n(n "i Pa = T i (13.148) 


The approximated normalization constants NW, 4,nj, COME next. However, the 


Bessel function appearing in (13.138) must first be replaced by its asymptotic version 
(13.115), yielding 
V4sy\pT = z) 


" IAE. 2 
UP TENER )| x | LN cos o ~ 2 4 
2 2 
= = |cos((n — 1)7)| = - . (13.149) 
TY n aspa Tn aspa 
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Then, (13.138) and (13.149) yield the approximated normalization constants Ñ, 


NAsy|P|A 


1 
x g /—a(1 — 2a)T*? 3 lo] 
NETS C l ; 13.15 

NAsy|P|A c 4(1 +4 a) E n 4 = |2a = 1| ( 


As for the eigenvalues, one merely has to substitute (13.148) into (13.139) to get 
A e 161 +a) T” 1 


À Ri : , 
Tl Asy|P|A g^ n(—a)(1 _ 2a)? e 3 i [o] 2 
4° [2a — 1| 


(13.151) 


These are also the variances of Gaussian zero-mean orthogonal random variables 
whose probability density is the same as (13.140). 


NAsy|P\A 


In conclusion, we have proved the following: 


Theorem 8 The approximated asymptotic KL expansion of the instantaneous energy 
of the Gaussian noise emitted by a spaceship moving at a power-like acceleration is 
given by 


Y^, pa lÀ = X^ yip (7) m E{X} Pa (r)} 


o 1 1 
ee «4€ D^ oq \2a| x 
iM «= 9 2. Znana COS (ses Tre 4 al ; i 


135 CONCLUSION 


Eight theorems have been proved concerning application of the KL eigenfunction 
expansion to radio communications between the Earth and a relativistic spaceship. 
First, we obtained the KL expansion for the noise emitted by the spaceship moving at 
an arbitrary acceleration with respect to its own reference frame. The results of the 
previous Chapter 12, where this acceleration was supposed to remain constant (— g), 
have thus been fully generalized. Yet the KL expansion for the general case is not 
much more complicated than for constant g: in all cases, in fact, the eigenfunctions 
are Bessel functions of the first kind, and the eigenvalues are the zeros of such Bessel 
functions. The noise total energy cumulants, mean value, and variance were obtained 
as byproducts of this KL expansion. 

A second KL expansion, already studied in Chapter 12 for constant g, was also 
fully generalized to arbitrary acceleration: this is the instantaneous energy (i.e., the 
zero-mean square noise) eigenfunction expansion. Again, the eigenfunctions are 
Bessel functions of the first kind, and the eigenvalues are their zeros. 

All these results undergo remarkable simplifications when one considers the 
asymptotic acceleration of the spaceship about one year after departure from Earth. 
In particular, if the accelaration behaves like a power of time, the formulas are simple 
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enough to allow Bessel functions to be replaced by suitable sinusoids. The way is thus 
paved for computer numeric simulations, good for engineering design. 

The KL expansion is optimal among all possible transforms inasmuch as the 
eigenfunction set is, by definition, the best orthonormal basis in the Hilbert space. 
Finding this basis only by means of numerical techniques may be time-consuming, 
even on fast computers, for one has to determine both the eigenvalues and eigen- 
vectors of the large symmetric matrix representing noise autocorrelation. However, 
we have solved this problem by providing explicit—if only asymptotically approxi- 
mated—eigenfunctions and eigenvalues directly expressed in terms of the acceleration 
of the emitting source. The first step has thus been taken in designing the optimal 
signal analysis procedure to filter out the noise received on Earth from a relativis- 
tically moving spaceship. 
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14 


Genetics aboard relativistic spaceships 


14.4 INTRODUCTION 


This chapter was born out of the need to merge two topics apparently unrelated thus 
far, namely: 


(i) the theory of relativistic interstellar flight; and 
(ii) the stochastic processes of genetics. 


Their unification is achieved by virtue of the notion of time-rescaled Brownian 
motion that embodies both time rescaling, typical of relativity, and Brownian 
motion, typical of the stochastic processes of genetics. Though the mathematics 
involved is not difficult, to set out the calculations in detail would require too much 
space. Thus, the main lines of thought only have been highlighted. 

The rationale behind the chapter is that the huge time differences between the 
crew of a relativistic spacecraft and people on Earth are not as *unbelievable" as they 
seem, inasmuch as the biological laws of genetics are mathematically proved to apply 
equally well to both. It is true that, whenever statistical mechanics and thermo- 
dynamics are involved, transformations from a reference frame at rest to a moving 
reference frame are controversial at the present time. However, we shall not take 
thermodynamics into account, nor statistical mechanics as it is understood in the 
theory of gases. Our proof only considers a special-relativistic transformation of 
coordinates and time affecting a stochastic process representing the number of living 
members in a finite population traveling aboard a relativistic spacecraft. 

All topics discussed in this chapter were first published by the author in 1990 
in [18]. 
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14.2 DIFFUSION PARTIAL DIFFERENTIAL EQUATION FOR X(t) 


This section deals with diffusion phenomena and their relationship to time-rescaled 
Brownian motion. We first consider the partial differential equation for a Brownian 
diffusion that is rescaled in time, and show that its solution coincides with the time- 
rescaled Gaussian density (F.42). Second, we derive the probability density function 
for the first-passage time of the X(t) process at any positive value X = a. This topic 
thus provides a further example of application of the mathematical theory developed 
throughout this book. 
Consider the partial differential equation 


dp(x, t) Op(x,t) _ (t) O^ px, 1) 
me UT 2 OF d 
with the initial condition 
p(x,0) = é(x). (14.2) 


In (14.1) we assume p(x,t) to be a probability density in x, and the physical 
meaning of (14.2) is that the particle randomly moves forward and backward 
along the x-axis, departing from the origin (with probability one) at the initial 
instant f£ = 0. We may then introduce the corresponding characteristic function 
(i.e., the Fourier transform), that depends on both “independent variable" ¢ and 
"parameter" t 


D(t) = ll e'" p(x, t) dx. (14.3) 


The first step solving the partial differential equation (14.1), subjected to the 
initial condition (14.2), is re-writing (14.2) in terms of the characteristic function 
(14.3), rather than in terms of the probability density function p(x, t). To this end, we 
merely have to set t = 0 into (14.3) and substitute (14.2) into (14.3) 


$(6,0) = | e'p(x, 0) dx = | e*6(x) dx = [e], ,— e  — 1; (14.4) 
that is 
$(6,0) — 1. (14.5) 


We now want to find a new differential equation in the unknown function ®(¢, t) 
by differentiating (14.3) with respect to t followed by a substitution of the right-hand 
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side of (14.1): 


Od(C, t) = |. "S Op(x, t) dx 
Ot E i 


Ox 2 or 
B i x Op(x, t) o^(t) i i +O P(x, t) 
= —n(t) N e* — A” + ay e e ne Uh (14.6) 
We can now integrate both integrals by parts and note that all the integrated parts 
vanish at +00 because of the complex exponential. The result is 
D(C, 1) 
Ot 


2 oo x 
= ioo «Toa | PED 


—oo0 


and one more integration by parts finally yields 


0o o°(t) 


2 
= Hl (62) - aoe 


CoG) = in Bc 


o, t). 


In conclusion, we have found the new differential equation for the unknown 
characteristic function ®(¢, t) 


2 
20 (60 en ae 


This is an ordinary differential equation that may be solved by separating the 
variables 


D(C, t) (14.7) 


do(cr) |. a(t) ia 
bc) 7 i¢n(t) 5 C | dt. (14.8) 
Hence, an integration between the limits 0 and * yields 
t ge t 
In O(¢, f) — In ®(¢,0) = i| n(s) ds — S| a? (s) ds. (14.9) 
0 0 
If we invoke the initial condition (14.5), we get 
In 6(60) =Inl =0 (14.10) 
and this changes (14.9) into 
e l nls) ds-& f ols) ds 
DE n) =e hO dij d, (14.11) 


Having thus found the characteristic function ®(¢, £t), we must now inverse- 
Fourier-transform in order to get the probability density function p(x, t). 
Fortunately, this is no problem in the case of (14.11), for (14.11) is just the inverse 
Fourier 
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of the Gaussian probability density function 


1 a o S S 


t 
2m | a^ (s) ds 
0 


(14.12) 


This is thus the full solution to the partial differential equation (14.1) subjected to the 
initial condition (14.2). 

Let me now check (14.12) against the time-rescaled Gaussian probability density 
(F.42) of the process X(t). They are seen to coincide if we set 


| juo (14.13) 
| a^(s) ds = [ro ds. 


By differentiating both equations with respect to time, these equations become 


{ n(t) = 0, 
a(t) = f(t). 
The function o(t) = f(t) is sometimes called infinitesimal variance, especially in the 
applications of stochastic processes to genetics. 

Finally, by substituting (14.14) into (14.1), we see that the diffusion partial 
differential equation for the time-rescaled Gaussian process X(t) is given by 


fox) LO Pfr) 
Ot 2 Ox? 


(14.14) 


(14.15) 
with the initial condition l 
fxqy(x) = é(x). (14.16) 


In particular, since the standard Brownian motion is the special case f(t) = 1 we infer 
from (14.15) that the diffusion partial differential equation for B(f) is 


dfs) 1 fra (x) 
Ot 2 0x? 


(14.17) 


again with the initial condition 
Jao) (x) = 6(x). (14.18) 


14.3 FIRST-PASSAGE TIME FOR X(t) 


A particle moves back and forth along the x-axis according to the process X(1). The 
time required for the particle to reach the fixed value X — a for the first time is a 
random variable, called the first-passage time, and denoted by T,. We shall now find 
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its probability density by extending it to the process X(t) the method used by Feller 
[l, p. 174] to determine the first-passage time probability density of standard 
Brownian motion. 

The probability that the process X(r) remains smaller than the threshold a is 
given by 


a 1 aJ s 


Pix) ea -[ fy(xdde=[ Le o ax. 14.19 
Uto «do [ uh [ ae (14.19) 


The substitution 


yields then 


no ts 
Pix < a} = Pe &- v(zt-). 
—oo t 


where the N notation for the normal distribution was adopted. On the other hand, 
we can follow up Feller's proof by considering the probability 


F0 = PT, «d = 2010) s =2|1 -a| g JI (14.20) 


C (v) 


which is the first-passage time distribution function, as X(T,) = a. 
The derivative of (14.20) with respect to ¢ is the required probability density of 
the first-passage time 


in| MEER a| £ 
| dFr (t) _ 5 C X(r) C x(r) dox). 


AU 
fr.) dt i( " doy dt ^ 


that is 


1 dexo V2lal -x- 
Oxi) dt yT 


where we had to introduce the absolute value of a because (14.20) is a probability 
density. 

An interesting result, first proved by Borovkov [2], is also found at once by 
equalizing the two densities (in x and f, respectively) (14.21) and (G.8) 


fr, (t) = (14.21) 


. 2la| doxa, 


fr.) Sein (@)- (14.22) 


C X(r) dt 


This completes the investigation of the first-passage time probability density for 
the X(t) process. 
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14.4 RELATIVISTIC INTERSTELLAR FLIGHT 


Imagine a spacecraft accelerating with respect to its own reference frame, in such a 
way that the crew experience constant acceleration which, for their comfort, we 
assume numerically equal to 

g —9.8ms^?. (14.23) 
Then let 


t — time on Earth since departure (coordinate time) 
T — time on the spacecraft since departure (proper time) 
v(t) = spacecraft velocity with respect to the Earth 
m = spacecraft (rest) mass. 


Special relativity leads to the longitudinal force [5] 


Xv] 
"e v (t| dv(t) 
So we have to solve the differential equation in the unknown velocity 
2/4\]-3 
v(t) det) _ 
I ron | m = mg. (14.25) 
Let us set 
v(t) = csin Q(t) (14.26) 


By separating the variables in (14.25) and performing elementary integration, one 
gets 


Q(t) = arctan ¢ ) ; (14.27) 
whence 
v(t) = c sin (arctan ( )). (14.28) 
But 
sin(arctan(x)) — LM (14.29) 


So that the spacecraft velocity is given by 


(22 (14.30) 


e 


From special relativity it is also known that the spacecraft proper time is given by 


(À = f 1— E ds. (14.31) 
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By substituting (14.30) into (14.31), and performing elementary integration, one 
derives the spacecraft proper time as 


T(t) = ^ arcsinh (2 r) = “In 
g € g 


m 1+ zl (14.32) 


The physical meaning of (14.32) is that the time on board the moving spacecraft 
elapses much more slowly than on Earth. For instance, by turning the spacecraft at 
mid-way, and then decelerating constantly, the center of our Galaxy might be reached 
in just 21 years of proper time, although it lies 30,000 It-yr from us. 


145 TIME-RESCALED BROWNIAN MOTION 


Let us consider ordinary Brownian motion (or the Wiener-Lévy process) with mean 
zero and variance t 


B(t) = Brownian motion, (14.33) 
B(0) — 0. (14.34) 
Its (first order) probability density function is the Gaussian 


: 1 x 
fau) (X) EU d 2t, (14.35) 


with initial condition 
Sp) (x) = 6(x) = Dirac delta function. (14.36) 


A white-noise integral is a stochastic process defined by 


X(t) = i f(s) dB(s) (14.37) 


0 
with 
f(t) = time-rescaling function (14.38) 


which may be any time function, continuous, non-negative, and with a non-negative 
derivative. Clearly, ordinary Brownian motion is the particular case of a white-noise 
integral when the time-rescaling function equals 1. Also, the initial condition for 
(14.37) is 

X(0) =0 (14.39) 


and it can be proved [3] that (14.37) is a time-rescaled Brownian motion, namely 


x() = «(f fs) ds) (14.40) 


0 
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In other words, (14.40) is just a Brownian motion having a new time variable 
defined by 


0) = | 76) a (14.41) 


For future reference, we prefer to rewrite (14.41) in the slightly different form that 
follows by differentiating with respect to the coordinate time and then taking the 
reciprocal of both sides 


==. (14.42) 


From (14.40) it may be inferred that (14.37) is a Gaussian process with zero-mean 
variance 


oq = [^o ds, (14.43) 


« 1 B " P2(s) ds 
fay) = e Ahr 04 (14.44) 


An important topic related to Brownian motion is the diffusion partial differ- 
ential equation (also called the Kolmogorov forward equation, or Fokker—Planck 
equation) fulfilled by the Gaussian density (14.35) 


afra (x) = 10?^fg (x) 
ôt 2 8x? 


This may be proved either by direct differentiation of (14.35) or by Fourier transform 

techniques, as in Section 14.2. Correspondingly, the diffusion partial differential 

equation fulfilled by the time-rescaled Gaussian density (14.44) may be proved to be 
Oy) LO 9 feo® 


a 7.9 3: (14.46) 


(14.45) 


with the initial condition l 
Jx (x) = é(x). (14.47) 


Having thus paved the mathematical way, the genetics may now be considered. 


14.6 GENETICS 


Biology is a scientific discipline not yet recast in mathematical terms. Nevertheless, a 
few areas of biology may be understood mathematically. Genetics is one of them. 
Mendel’s laws, published in 1866, were ignored by the scientific community until 
1900, and only after 1908, when the Hardy-Weinberg law was formulated, did the 
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field of population genetics take a precise mathematical form. Probability played a 
central role in this development, but it should be remembered that, within the wide 
field of probability, the theory of stochastic processes did not shape up neatly until 
about 1930. Subsequently, R. A. Fisher, S. Wright, and others concluded that the 
partial differential equation 

do(p,x;t) 1 & 


a axo ws] (14.48) 


represents the diffusion of a single gene belonging to one of two genotypes [8]. 

Let us now skip the definition of the terms “allele” used by biologists. A certain 
gene (e.g., the gene accounting for one's eye color) may have several alternative forms 
(i.e., one's eyes may be brown, blue, green, etc.). Each of these alternative forms of the 
same gene is said to be an “allele” of that gene. Now, denote a certain gene by A— 
namely, let A be one allele of the biallelic (A and a) population under consideration. 
Then the meaning of the other quantities appearing in (14.48) is 


t — time measured with one generation as the unit; (14.49) 


N = population size (i.e., there are N diploid individuals)— diploid" 
means that each member of the population has two copies of each 
gene, because he/she got one from his/her father and one from his/ 
her mother. This number N stays constant over generations; 

(14.50) 


(p, x; t) = probability that the frequency of allele A in the population becomes 
x in the rth generation, given that it is p at t = 0 (14.51) 


In other words, one has 
0<x<l (14.52) 
o(p, x; 0) = p. (14.53) 


The exact solution to (14.48), fulfilling the initial condition (14.53), was obtained 
by M. Kimura in 1955 [9] and is expressed as follows: 


with the initial condition 


d(p,xit) = Y pl -pili + (28+ 1) 
i-l 


) 
= F(1 — ii + 2;2;p)- F(1 — ii + 2;2;x)-e` 4N (14.54) 


where F(a, b; c; x) is the hypergeometric function. 
The intuitive meaning of (14.48) is that gene fluctuations are a Brownian motion 
with two absorbing barriers at 


x=0 and x=l1. (14.55) 
These barriers are mathematically represented by the term 
x-(1— x) (14.56) 
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on the right-hand side of (14.48). In words, the percentage (or the relative frequency) 
of individuals in the population having gene A changes randomly from generation to 
generation, just like a Brownian motion. However, sooner or later, the time will come 
when either no individual in the population has the gene A (i.e., the barrier at zero is 
reached), or every individual has the gene A (i.e., the barrier at one is reached). The 
situation will then no longer change, and all the population will stay homozygous for 
the allele a or A, respectively. Thus, (14.48) is the mathematical formulation of the 
law of tendency to homozygosity (see [10, 11, and 12].! 


14.7 RELATIVISTIC GENETICS 
It is now possible to lay the foundations of relativistic genetics. To this end, let us 


identify the proper time of special relativity, given by (14.31), with the new time 
variable of time-rescaled Brownian motion, given by (14.41) 


t v? S t 
| 1— Pa | ro ds. (14.57) 


0 


Differentiating both sides with respect to time gives the relationship between the 
velocity of the moving spacecraft and the time-rescaling function 


1-—+=f"(0). (14.58) 


This is valid for any kind of special-relativistic motion. Reference to relativistic 
interstellar flight, as defined by (14.30), and (14.58), yield the time-rescaling function 


Pe 
1+ (20 


The next matter is the diffusion partial differential equation (14.48) for the single 
biallelic gene. Since the gene fluctuations, defined by (14.48), are just a Brownian 
motion with two absorbing barriers, we must substitute the probability density 


fxqoy(x) = O(p, x; t) (14.60) 


into (14.46) to let the unknown functions of (14.46) and (14.48) coincide. These are 
actually the same thing because nothing more than time rescaling occurs when 
transferring from the Earth reference frame to the moving spacecraft reference frame. 
Rearranging puts (14.46) in the form 


8ó(p,x;t) 1 — 184p, xt) 
ðt PFPA 2 Ox? 


(14.59) 


. (14.61) 


! [n the last reference [12], however, the Kolmogorov backward equation is used, rather than 
the forward one, as here. 
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To let (14.61) represent the gene fluctuations, the two-barriers term (14.56) (divided 
by twice the population size) must be inserted inside its right-hand side? 
é(px;) | | 190 
Ot F(A A4NOx? 
Then, using (14.42) and the chain rule produces 
Og 1 pdt $ 
Otf?(r Otdr Or 


[x(1 — x) 6(p, x; t)]. (14.62) 


(14.63) 


and (14.62) takes the form 


XiT 2 
POP AT) rag b - ol.) (14.64) 


(14.64) is the equivalent of the diffusion equation (14.48) in the moving spacecraft 
reference frame. 

In conclusion, we have shown how gene fluctuations obey just the same mathe- 
matical laws on both the Earth and the relativistic spacecraft, once the time-rescaling 
required by special relativity has been taken into account. 


14.8 A GLANCE AHEAD 


The exact expression of time-rescaled Brownian motion (14.40) is difficult to handle 
because of the complicated expression of proper time for relativistic interstellar flight. 
It is possible, however, to substitute (14.32) by the approximated version that one gets 
for large values of the time. In fact, the 1 under the square root is then dwarfed by the 
other term, and one may write 


Ein 
g 


2 ; 
E iul ade e», «mp? (14.65) 
c c g c 
Thus, we call asymptotic Brownian motion the stochastic process 


a(<n247). (14.66) 


In Chapter 12 of this book (and, earlier, in [13]) the author showed that the above 
approximation starts being physically acceptable about one year after the spacecraft 
departure from Earth, and that the exact Karhunen—Loéve eigenfunction expansion 
of the Gaussian process (14.66) reads 


a(<in[227]) -5 omg) (14.67) 


? For a mathematical justification of this, see, for instance, [8]. 
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where ^j, = nth real positive zero of the Bessel function J; (x); AcT 1 

Z, = Gaussian random variable with zero mean and variance — 5; 
and that (14.67) is valid for 0 € t € T. Finally, by resorting to the well-known 
asymptotic expansion of the Bessel function Jo(...) for large values of its argument, 
(14.67) may be put in the form 


Smp) «Y: z —— ( Me J 
(in|! ) 2 2 Wee Yn Um 4 
Whether this result has genetical significance is unclear. 

In a series of papers [14-18], this author also gave the Karhunen-Loéve eigen- 
function expansion of the general time-rescaled Brownian motion (14.40), but the 
calculations are then made difficult by Bessel functions whose order changes in time. 
Once again, whether these results have genetical significance still is an open question. 


This leads one to wonder whether the KL eigenfunction expansion, so useful in 
communication theory, might become just as useful in genetics. 


(14.68) 
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Appendix A 


Engineering tradeoffs for the “FOCAL” 
spacecraft antenna 


The antenna is clearly the most important part of the FOCAL spacecraft, for it acts 
as both the receiver of the radio waves focused by the Sun and also as the radio link 
with the Earth. Thus, optimally sizing the antenna dish will be the primary task of 
the designers of the FOCAL spacecraft. To help them with some preliminary con- 
siderations, a series of diagrams are shown plotting the gain vs. the antenna size, 
measured in meters, for a variety of sizes, gradually ranging from 0 meters up to 1,000 
meters. 

The six plots (Figures A.1 through A.6) show the antenna’s and Sun's share of 
the total gain of the combined system Sun + spacecraft antenna. These plots clearly 
show the advantage of the combined system Sun + spacecraft antenna over the 
antenna system alone, which is why the FOCAL is being designed. 

Antennas up to 10 meters in diameter are already within today's technological 
realm. For instance, the first large space antennas orbiting the Earth in the form of 
radio-astronomy satellites, that is, the Japanese VSOP/HALCA and Russian-Inter- 
national Radioastron spacecraft, have antennas 8 meters and 10 meters in diameter, 
respectively. The FOCAL space mission, however, would require a larger antenna 
(actually an antenna as large as possible) in order to insure reliable and fast com- 
munications with the Earth from the huge distances of 550 AU to 1,000 AU. There- 
fore, it does not seem inappropriate to include in our gallery of *gain vs. antenna 
diameter" plots of antennas of diameter up to about 100 meters. 

Large antennas for use in space can hardly be of the “rigid” type, like the VSOP/ 
HALCA one. They would rather have to be of the “inflatable” type that was 
prototyped around 1985 for the intended NASA/ESA QUASAT radioastronomy 
satellite, never constructed due to lack of funds (see [1]). 

Finally, one more revolutionary idea pops up in the picture: that of a solar sail 
being also a very large space antenna. This idea was nurtured at the first conferences 
about the FOCAL space missions and it is not entirely "crazy" to think that one day 
a | km diameter sail could also be a wonderful 1 km antenna. 
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The following sequence of six graphs is intended to help engineers to realize what 
are the antenna gains in the game in order to design the FOCAL spacecraft antenna. 
Each of the six graphs shows two sets of curves: The set of four lower curves 
represents the spacecraft antenna gain (in dB) as a function of the dish increasing 
diameter from 0m up to 1,000 m. The set of four upper curves represents the overall 
gain (i.e., Sun gain + spacecraft antenna gain) as a function of the increasing space- 
craft dish diameter from 0 m up to 1,000 m. Of course, the Sun gain is the same for all 
graphs and marks the difference in height (in dB) between any one of the lower four 
curves and the corresponding upper curve. Let us now clarify which curve corre- 
sponds to which observing frequency: the thick two curves at the top of each of the 
two sets correspond to the frequency of the peak in the cosmic microwave backround 
(CMB), the primordial "fossil" radiation that filled the universe about 300,000 years 
after the Big Bang, at the time when radiation and matter separated from each other. 
In Chapter 9 of this book we show that this frequency equals 160.378 GHz (see Eq. 
(9.3)), and it is also stated that CMB radiation would be the ideal target radiation for 
FOCAL to measure because of its uniform distribution all over the celestial sphere. 
Thus, CMB peak measurement does not imply any precision tracking of the space- 
craft at distances greater than 550 AU. In conclusion, the thick top curve represents 
the overall gain of the (Sun + spacecraft) antenna, while the lower thick curve shows 
the gain of the spacecraft antenna alone. The two second curves from the top (dash— 
dash curves) correspond to the observing frequency of 22 GHz. This is the water 
maser frequency, and one of the most important astrophysical spectral lines in the 
radio part ot the spectrum. The two third curves from the top (dot-dot curves) 
correspond to the observing frequency of 1.420 GHz, the famous "spin transition 
of the electron with respect to the proton" in neutral hydrogen. This is regarded as the 
most important frequency for SETI research as well. Finally, the two lowest curves in 
the two sets (dash-dot curves) correspond to the frequency of 327 MHz, just to give 
an example of a frequency in the megahertz range. Note that the (Sun 4- spacecraft) 
gain associated with this 327 MHz frequency is lower than the gain associated with 
the spacecraft alone when observing at the CMB peak of 160.378 GHz. 
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Antenna's and Sun's share in TOTAL GAIN 
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Figure A.1. This is the “overall picture" of the two sets of curves (Sun + spacecraft gain and 
spacecraft antenna gain alone) for an increasing spacecraft antenna diameter raising from 0m 
up to 1,000 m. In the following five graphs, we “chop” this graph into five different increasing 
ranges of the FOCAL spacecraft antenna to let FOCAL design engineers get a feeling for the 
tradeoffs involved in the game. 


Antenna's and Sun's share in TOTAL GAIN 


210 


GAIN (dB) 


FOCAL antenna diameter (meters) 


Figure A.2. This is the “first chop" of Figure A.1: the FOCAL spacecraft antenna is supposed 
to be small, ranging from 0m to 5m in diameter. 
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Antenna's and Sun's share in TOTAL GAIN 


210 


GAIN (dB) 


5.5 6 6.5 7 75 8 8.5 9 9.5 10 
FOCAL antenna diameter (meters) 


Figure A.3. This is the "second chop” of Figure A.1: the FOCAL antenna ranges from 5m to 
10 m in diameter. This is probably the size of the real FOCAL antenna when it will finally be 
designed and launched if the antenna is to be rigid. 


Antenna's and Sun's share in TOTAL GAIN 


220 
210 
200 
190 
180 
170 
160 
150 
140 
130 — 
120 
110 
100 = 


GAIN (dB) 


0 5 20 25 30 35 40 45 50 55 60 


FOCAL antenna diameter (meters) 


Figure A.4. Third chop of Figure A.1: the FOCAL antenna ranges from 10m to 60m in 
diameter. This is probably the size of the real FOCAL antenna in case it is going to be an 
inflatable antenna, or a solar sail that could somehow be used as an antenna as well. 
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Figure A.5. Fourth chop of Figure A.1: antenna diameter ranging from 60m up to 110m. 
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Figure A.6. Last chop of Figure A.1: antenna diameter ranging from 100 m to 1,000m. We can 
hardly envisage how such an antenna could be constructed. At best, it would probably be a solar 
sail, to be somehow transformed into an antenna when the spacecraft is so far away from the 
Sun for the solar sail to be of use. 


Appendix B 


“FOCAL” Sun flyby characteristics 


The numerical tables in this appendix give the parameters of the Sun flyby according 
to four different values of approach speed of the FOCAL spacecraft. These four 
different values of the approach speed are justified on the basis of the following four 
astronautical arguments, respectively: 


(1) 


(2) 


(3) 


(4) 


11.185kms~!—this is the escape velocity from the Earth and so, assuming that 
the launch from Earth is orthogonal to the Earth trajectory around the Sun, it is 
the minimal speed by which the FOCAL spacecraft can possibly approach the 
Sun (Tables B.1 and B.2); 

30kms~!—this is a spacecraft speed that could easily be achieved if the space- 
craft was going to make some planetary flyby within the solar system (e.g., a 
Venus flyby) before approaching the Sun for the final flyby (Tables B.3 and B.4); 
50kms~!—this is the spacecraft speed by which the Sun would be approached if 
the spacecraft was going to use the “Jupiter-Sun—Jupiter—Sun flyby”, which was 
described in Chapter 4 (Tables B.5 and B.6); 

75 km s~!—this is a speed that could conceivably be achieved by virtue of several 
flybys within the solar system possibly improved by the use of thrusters (Tables 
B.7 and B.8). 


Note: if the minimum spacecraft distance from the Sun surface turns out to be 
negative, the relevant Sun flyby cannot obviously take place, as the spacecraft would 
fall into the Sun! A safe rule of thumb for a "realistic" minimal spacecraft distance 
from the Sun surface seems to be about the distance of Mercury (i.e., 0.38 AU or 
about 80 Sun radii). 
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Table B.1. Sun flyby characteristics for the nearest 25 stellar systems for the Sun approach 
speed vœ = 11.185 km/s. Since this Sun approach speed is also the FOCAL spacecraft exit speed 
out of the solar system, at this speed it would take 233 years for FOCAL to reach 550 AU, and 


423 years to reach 1,000 AU. 


Stellar | Perihelion | Perihelion Minimum | Minimum | Perihelion | Perihelion 
system distance distance distance distance speed speed 
(Sun radii) from Sun from Sun w.r.t. 
surface surface light speed 
# (AU) (AU) (Sun radii) (km/s) c 
1 0.553 119.010 0.548 118.010 57.637 0.00019 
2 0.489 105.154 0.484 104.154 61.177 0.00020 
3 0.218 46.877 0.213 45.877 91.157 0.00030 
4 0.000 0.005 —0.005 —0.995 11,955.31 0.03988 
5 0.210 45.139 0.205 44.139 92.874 0.00031 
6 0.414 89.016 0.409 88.016 66.313 0.00022 
7 0.182 39.087 0.177 38.087 99.188 0.00033 
8 0.000 0.053 —0.004 —0.947 2,888.710 0.00964 
9 0.494 106.284 0.489 105.284 61.069 0.00020 
10 0.193 41.610 0.189 40.610 96.181 0.00032 
11 0.000 0.011 —0.005 —0.989 5,174.544 0.01726 
12 0.007 1.498 0.002 0.498 498.209 0.00166 
13 0.796 171.327 0.792 170.327 48.577 0.00016 
14 0.487 104.721 0.482 103.721 61.299 0.00020 
15 0.069 14.865 0.064 13.865 159.949 0.00053 
16 2.278 490.110 2.273 489.110 30.094 0.00010 
17 0.410 88.137 0.405 87.137 66.879 0.00022 
18 0.204 43.928 0.200 42.928 93.650 0.00031 
19 0.164 35.314 0.159 34.314 104.274 0.00035 
20 0.128 27.625 0.124 26.625 117.708 0.00039 
21 0.129 27.823 0.125 26.823 117.293 0.00039 
22 0.000 0.052 —0.004 —0.948 2,907.923 0.00970 
23 1.430 307.577 1.425 306.577 36.923 0.00012 
24 1.067 229.485 1.062 228.485 42.343 0.00014 
25 0.164 35.346 0.160 34.346 104.228 0.00035 
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Table B.2. Sun flyby characteristics for the next nearest 25 stellar systems for the Sun approach 
speed vœ = 11.185 km/s. At this speed it would take 233 years for FOCAL to reach 550 AU, 
and 423 years to reach 1,000 AU. 


Stellar | Perihelion | Perihelion Minimum | Minimum | Perihelion | Perihelion 
system distance distance distance distance speed speed 
(Sun radii) from Sun from Sun w.r.t. 
surface surface light speed 
# (AU) (AU) (Sun radii) (km/s) c 
26 0.028 6.095 0.024 5.095 252.205 0.00084 
27 0.000 0.004 —0.005 —0.996 13,327.44 0.4446 
28 0.037 7.932 0.032 6.932 220.969 0.00074 
29 0.010 2.104 0.005 1.104 421.248 0.00141 
30 0.310 66.749 0.306 65.749 76.287 0.00025 
31 0.353 75.939 0.348 74.939 71.920 0.00024 
32 0.131 28.131 0.126 27.131 116.658 0.00039 
33 0.000 0.047 —0.004 —0.953 3,078.777 0.01027 
34 0.285 61.303 0.280 60.303 79.527 0.00027 
35 0.113 24.317 0.108 23.317 125.365 0.00042 
36 2.701 581.181 2.697 580.181 27.988 0.00009 
37 0.956 205.780 0.952 204.780 44.443 0.00015 
38 0.008 1.824 0.004 0.824 452.126 0.00151 
39 0.200 42.959 0.195 41.959 94.684 0.00032 
40 0.160 34.410 0.155 33.410 106.225 0.00035 
41 0.021 4.584 0.017 3.584 291.057 0.00097 
42 0.240 51.605 0.235 50.605 86.938 0.00029 
43 0.187 40.200 0.182 39.200 98.350 0.00033 
44 1.254 269.797 1.249 268.797 39.288 0.00013 
45 0.641 137.889 0.636 136.889 53.873 0.00018 
46 0.373 80.273 0.368 79.273 69.996 0.00023 
47 0.332 71.396 0.327 70.396 74.123 0.00025 
48 0.001 0.305 —0.003 —0.695 1,085.764 0.00362 
49 0.062 13.407 0.058 12.407 168.342 0.00056 
50 0.003 0.650 —0.002 —0.350 782.594 0.00261 
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Table B.3. Sun flyby characteristics for the nearest 25 stellar systems for the Sun approach 
speed v, = 30 km/s. At this speed, it would take 86 years for FOCAL to reach 550 AU, and 158 


years to reach 1,000 AU. 


Stellar | Perihelion | Perihelion Minimum | Minimum | Perihelion | Perihelion 
system distance distance distance distance speed speed 
(Sun radii) from Sun from Sun w.r.t. 
surface surface light speed 
# (AU) (AU) (Sun radii) (km/s) c 
1 0.077 16.543 0.0.72 15.543 154.593 0.00052 
2 0.068 14.617 0.063 13.617 164.088 0.00055 
3 0.030 6.516 0.026 5.516 244.498 0.00082 
4 0.000 0.001 —0.005 —0.999 32,066.12 0.10696 
5 0.029 6.275 0.025 5.275 249.103 0.00083 
6 0.058 12.374 0.053 11.374 177.862 0.00059 
7 0.025 5.433 0.021 4.433 266.039 0.00089 
8 0.000 0.007 —0.005 —0.993 7,747.993 0.02584 
9 0.069 14.774 0.064 13.774 163.796 0.00055 
10 0.027 5.784 0.022 4.784 257.973 0.00086 
11 0.000 0.001 —0.005 —0.999 13,878.97 0.04630 
12 0.001 0.208 —0.004 —0.792 1,336.278 0.00446 
13 0.111 23.815 0.106 22.815 130.291 0.00043 
14 0.068 14.557 0.063 13.557 164.415 0.00055 
15 0.010 2.066 0.005 1.006 429.009 0.00143 
16 0.317 68.128 0.312 67.128 80.717 0.00027 
17 0.057 12.251 0.052 11.251 179.380 0.00060 
18 0.028 6.106 0.024 5.106 251.185 0.00084 
19 0.023 4.909 0.018 3.909 279.680 0.00093 
20 0.018 3.840 0.013 2.840 315.712 0.00105 
21 0.018 3.868 0.013 2.868 314.598 0.00105 
22 0.000 0.007 —0.005 —0.993 7,799.526 0.02602 
23 0.199 42.755 0.194 41.755 99.032 0.00033 
24 0.148 31.899 0.144 30.899 113.571 0.00038 
25 0.023 4.913 0.018 3.913 279.557 0.00093 
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Table B.4. Sun flyby characteristics for the nearest next 25 stellar systems for the Sun approach 
speed væ = 30 km/s. At this speed, it would take 86 years for FOCAL to reach 550 AU, and 158 
years to reach 1,000 AU. 


Stellar | Perihelion | Perihelion Minimum | Minimum | Perihelion | Perihelion 
system distance distance distance distance speed speed 
(Sun radii) from Sun from Sun w.r.t. 
surface surface light speed 

# (AU) (AU) (Sun radii) (km/s) c 

26 0.004 0.847 —0.001 —0.153 676.455 0.00226 
27 0.000 0.001 —0.005 —0.999 35,746.39 0.11924 
28 0.005 1.103 0.000 0.103 592.676 0.00198 
29 0.001 0.293 —0.003 —0.707 1,129.857 0.00377 
30 0.043 9.278 0.038 8.278 204.615 0.00068 
31 0.049 10.556 0.044 9.556 192.901 0.00064 
32 0.018 3.910 0.014 2.910 312.895 0.00104 
33 0.000 0.007 —0.005 —0.993 8,257.784 0.02754 
34 0.040 8.521 0.035 7.521 213.305 0.00071 
35 0.016 3.380 0.011 2.380 336.250 0.00112 
36 0.375 80.787 0.371 79.787 75.067 0.00025 
37 0.133 28.604 0.128 27.604 119.203 0.00040 
38 0.001 0.253 —0.003 —0.747 1,212.676 0.00405 
39 0.028 5.971 0.023 4.971 253.957 0.00085 
40 0.022 4.783 0.018 3.783 284.912 0.00095 
41 0.003 0.637 —0.002 —0.363 780.663 0.00260 
42 0.033 7.173 0.029 6.173 233.181 0.00078 
43 0.026 5.588 0.021 4.588 263.790 0.00088 
44 0.174 37.503 0.170 36.503 105.377 0.00035 
45 0.089 19.167 0.084 18.167 144.496 0.00048 
46 0.052 11.158 0.047 10.158 187.741 0.00063 
47 0.046 9.924 0.041 8.924 198.810 0.00066 
48 0.000 0.042 —0.004 —0.958 2,912.196 0.00971 
49 0.009 1.864 0.004 0.864 451.521 0.00151 
50 0.000 0.090 —0.004 —0.910 2,099.045 0.00700 
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Table B.5. Sun flyby characteristics for the nearest 25 stellar systems for the Sun approach 
speed vœ = 50 km/s. At this speed, it would take 52 years for FOCAL to reach 550 AU, and 94 


years to reach 1,000 AU. 


Stellar | Perihelion | Perihelion Minimum | Minimum | Perihelion | Perihelion 
system distance distance distance distance speed speed 
(Sun radii) from Sun from Sun w.r.t. 
surface surface light speed 
# (AU) (AU) (Sun radii) (km/s) c 
1 0.028 5.955 0.023 4.955 257.655 0.00086 
2 0.024 5.262 0.020 4.262 273.480 0.00091 
3 0.011 2.346 0.006 1.346 407.497 0.00136 
4 0.000 0.000 —0.005 —1.000 53,443.53 0.17827 
5 0.010 2.259 0.006 1.259 415.172 0.00138 
6 0.021 4.455 0.016 3.455 296.437 0.00099 
7 0.009 1.956 0.004 0.956 443.398 0.00148 
8 0.000 0.003 —0.005 —0.997 12,913.32 0.04307 
9 0.025 5.319 0.020 4.319 272.994 0.00091 
10 0.010 2.082 0.005 1.082 429.955 0.00143 
11 0.000 0.001 —0.005 —0.999 23,131.62 0.07716 
12 0.000 0.075 —0.004 —0.925 2,227.130 0.00743 
13 0.040 8.574 0.035 7.574 217.152 0.00072 
14 0.024 5.240 0.020 4.240 274.025 0.00091 
15 0.003 0.744 —0.001 —0.256 715.015 0.00239 
16 0.114 24.526 0.109 23.526 134.529 0.00045 
17 0.020 4.411 0.016 3.411 298.967 0.00100 
18 0.010 2.198 0.006 1.198 418.641 0.00140 
19 0.008 1.767 0.004 0.767 466.134 0.00155 
20 0.006 1.382 0.002 0.382 526.186 0.00176 
21 0.006 1.392 0.002 0.392 524.330 0.00175 
22 0.000 0.003 —0.005 —0.997 12,999.21 0.04336 
23 0.072 15.392 0.067 14.392 165.054 0.00055 
24 0.053 11.484 0.049 10.484 189.284 0.00063 
25 0.008 1.769 0.004 0.769 465.929 0.00155 


Appendix B: “FOCAL” Sun flyby characteristics 275 


Table B.6. Sun flyby characteristics for the next 25 stellar systems for the Sun approach speed 
Us, = 50 km/s. At this speed, it would take 52 years for FOCAL to reach 550 AU, and 94 years 
to reach 1,000 AU. 


Stellar | Perihelion | Perihelion Minimum | Minimum | Perihelion | Perihelion 
system distance distance distance distance speed speed 
(Sun radii) from Sun from Sun w.r.t. 
surface surface light speed 

# (AU) (AU) (Sun radii) (km/s) c 

26 0.001 0.305 —0.003 —0.695 1127.425 0.00376 
27 0.000 0.000 —0.005 —1.000 59,577.33 0.19873 
28 0.002 0.397 —0.003 —0.603 987.793 0.00329 
29 0.000 0.105 —0.004 —0.895 1,883.095 0.00628 
30 0.016 3.340 0.011 2.340 341.025 0.00114 
31 0.018 3.800 0.013 2.800 321.501 0.00107 
32 0.007 1.408 0.002 0.408 521.492 0.00174 
33 0.000 0.002 —0.005 —0.998 13,762.97 0.04591 
34 0.014 3.068 0.010 2.068 355.508 0.00119 
35 0.006 1.217 0.001 0.217 560.417 0.00187 
36 0.135 29.083 0.131 28.083 125.112 0.00042 
37 0.048 10.298 0.043 9.298 198.672 0.00066 
38 0.000 0.091 —0.004 —0.909 2,021.127 0.00674 
39 0.010 2.150 0.005 1.150 423.262 0.00141 
40 0.008 1.722 0.003 0.722 474.854 0.00158 
41 0.001 0.229 —0.004 —0.771 1,301.105 0.00434 
42 0.012 2.582 0.007 1.582 388.635 0.00130 
43 0.009 2.012 0.005 1.012 439.650 0.00147 
44 0.063 13.501 0.058 12.501 175.628 0.00059 
45 0.032 6.900 0.027 5.900 240.827 0.00080 
46 0.019 4.017 0.014 3.017 312.902 0.00104 
47 0.017 3.573 0.012 2.573 331.349 0.00111 
48 0.000 0.015 —0.005 —0.985 4,853.660 0.01619 
49 0.003 0.671 —0.002 —0.329 752.535 0.00251 
50 0.000 0.033 —0.004 —0.967 3,498.408 0.01167 
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Table B.7. Sun flyby characteristics for the nearest 25 stellar systems for the Sun approach 
speed vœ = 75 km/s. At this speed, it would take 34 years for FOCAL to reach 550 AU, and 63 


years to reach 1,000 AU. 


Stellar | Perihelion | Perihelion Minimum | Minimum | Perihelion | Perihelion 
system distance distance distance distance speed speed 
(Sun radii) from Sun from Sun w.r.t. 
surface surface light speed 
# (AU) (AU) (Sun radii) (km/s) c 
1 0.012 2.647 0.008 1.647 386.482 0.00129 
2 0.011 2.339 0.006 1.339 410.220 0.00137 
3 0.005 1.043 0.000 0.043 611.246 0.00204 
4 0.000 0.000 —0.005 —1.000 80,165.30 0.26740 
5 0.005 1.004 0.000 0.004 622.758 0.00208 
6 0.009 1.980 0.005 0.980 444.656 0.00148 
7 0.004 0.869 —0.001 —0.131 665.097 0.00222 
8 0.000 0.001 —0.005 —0.999 19,369.98 0.06461 
9 0.011 2.364 0.006 1.364 409.491 0.00137 
10 0.004 0.925 0.000 —0.075 644.933 0.00215 
11 0.000 0.000 —0.005 —1.000 34,697.43 0.11574 
12 0.000 0.033 —0.004 —0.967 3340.696 0.01114 
13 0.018 3.810 0.013 2.810 325.727 0.00109 
14 0.011 2.329 0.006 1.329 411.038 0.00137 
15 0.002 0.331 —0.003 —0.669 1,072.522 0.00358 
16 0.051 10.900 0.046 9.900 201.793 0.00067 
17 0.009 1.960 0.004 0.960 448.451 0.00150 
18 0.005 0.977 0.000 —0.023 627.962 0.00209 
19 0.004 0.785 —0.001 —0.215 699.201 0.00233 
20 0.003 0.614 —0.002 —0.386 789.279 0.00263 
21 0.003 0.619 —0.002 —0.381 786.495 0.00262 
22 0.000 0.001 —0.005 —0.999 19,498.81 0.06504 
23 0.032 6.841 0.027 5.841 247.581 0.00083 
24 0.024 5.104 0.019 4.104 283.927 0.00095 
25 0.004 0.786 —0.001 —0.214 698.893 0.00233 
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Table B.8. Sun flyby characteristics for the next 25 stellar systems for the Sun approach speed 
Vy, = 75 km/s. At this speed, it would take 34 years for FOCAL to reach 550 AU, and 63 years 
to reach 1,000 AU. 


Stellar | Perihelion | Perihelion Minimum | Minimum | Perihelion | Perihelion 
system distance distance distance distance speed speed 
(Sun radii) from Sun from Sun w.r.t. 
surface surface light speed 

# (AU) (AU) (Sun radii) (km/s) c 

26 0.001 0.136 —0.004 —0.864 1,691.138 0.00564 
27 0.000 0.000 —0.005 — 1.000 89,365.99 0.29809 
28 0.001 0.176 —0.004 —0.824 1481.690 0.00494 
29 0.000 0.047 —0.004 —0.953 2,824.643 0.00942 
30 0.007 1.485 0.002 0.485 511.537 0.00171 
31 0.008 1.689 0.003 0.689 482.251 0.00161 
32 0.003 0.626 —0.002 —0.374 782.238 0.00261 
33 0.000 0.001 —0.005 —0.999 20,644.46 0.06886 
34 0.006 1.363 0.002 0.363 533.262 0.00178 
35 0.003 0.541 —0.002 —0.459 840.625 0.00280 
36 0.060 12.926 0.055 1.926 187.668 0.00063 
37 0.021 4.577 0.017 3.577 298.009 0.00099 
38 0.000 0.041 —0.004 —0.959 3,031.690 0.01011 
39 0.004 0.955 0.000 —0.045 634.892 0.00212 
40 0.004 0.765 —0.001 —0.235 712.281 0.00238 
41 0.000 0.102 —0.004 —0.898 1,951.657 0.00651 
42 0.005 1.148 0.001 0.148 582.953 0.00194 
43 0.004 0.894 0.000 —0.106 659.476 0.00220 
44 0.028 6.000 0.023 5.000 263.441 0.00088 
45 0.014 3.067 0.010 2.067 361.240 0.00120 
46 0.008 1.785 0.004 0.785 469.354 0.00157 
47 0.007 1.588 0.003 0.588 497.024 0.00166 
48 0.000 0.007 —0.005 —0.993 7,280.491 0.02429 
49 0.001 0.298 — 0.003 —0.702 1,128.802 0.00377 
50 0.000 0.014 —0.005 —0.986 5,247.612 0.01750 
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Mission to the solar gravitational focus by 
solar sailing 
G. Vulpetti' 


The aim of this appendix is to show that near-term technology together with a recent 
discovery of astrodynamics would allow designing a mission to the closest solar 
gravitational focus (SGF, at 550 AU from the Sun) with acceptable flight time. In 
the past, other examples of fast trajectory by rocket to the SGF distance have been 
published in the specialized literature (e.g., [1]). Before discussing a specific example 
mission and for easing its understanding, we shall introduce a minimal set of concepts 
and equations for solar-sailing trajectory computation, recommending the interested 
reader the indicated references for an extended study, in particular [2]. Here, we limit 
ourselves to heliocentric trajectories. (Details on the geocentric trajectory equations 
for solar sail spacecraft can be found in [2, 3].) 


C.1 SOME CONCEPTS OF SOLAR-SAIL DYNAMICS 


Solar gravity and radiation pressure drive the motion of a sail-based spacecraft or 
sailcraft. Solar radiation pressure is not a mere perturbation to the motion of such a 
spacecraft, but can bring about continuous thrust acceleration comparable with the 
gravitational one. Formally, the dynamical equations can be simple. However, even 
in the case of a planar sail, equations become complicated when one introduces the 
actual features of the source of light, its photon spectrum and the interaction of 
photons with the sail materials. In addition, since we have to deal with a space 
vehicle, the sailcraft mass breakdown (namely, a mass model of its systems and 
subsystems) couples with its trajectory. One should realize two basic points: (a) in 
general, the force field actually acting on sailcraft is not conservative (because the 
incidence angle of the photon beam impinging on the sail can be greater than zero), 
(b) the sailcraft motion can be controlled by steering the sail axis (of symmetry). 


! Retired Scientist, Telespazio SpA, Rome, Italy. Email: giovanni vulpetti(a)fastwebnet.it 
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For our purposes, we need two frames of reference to describe the sailcraft 
motion: the Aeliocentric inertial frame (HIF) and the extended heliocentric orbital 
frame (EHOF). HIF could be identified with the mean-ecliptic and equinox at 
J2000. EHOF is the generalization of the usual heliocentric orbital frame by including 
trajectory branches separated by a finite number of points where the sailcraft's orbital 
angular momentum per unit mass (H) vanishes. The strict definition and properties of 
EHOF can be found in [4]. The axes EHOF are given by the columns of the matrix 
(rh x rh), where r denotes the direction of the sailcraft position vector (say, R in the 
HIF) and his either the H direction for a direct trajectory arc or the —H direction for 
a retrograde trajectory arc or their (common) limit when H — 0. 

The key point for writing the general sailcraft motion equation is to introduce the 
time-dependent vector function named the lightness vector [5, 6], denoted by L as 
follows: 


A 
L=], à= |L] (C.1) 


L is defined in EHOF. Its components (also called the radial, the transversal, and the 
normal lightness numbers) represent the components of the solar pressure-induced 
vector acceleration in units of the local gravitational acceleration or p/ R?, where u 
denotes the solar gravitational constant. Thus, the classical dynamics equations of 
sailcraft motion can be written as 


d R=V 

ak = 

4 (C.2) 

u 

gy = gl = A.) r+ Ah xrt+ Anh] 
(Here, for simplicity, Equations (C.2) do not contain the mass rate equation; actually, 
if a sailcraft is controlled by small attitude rockets then dM /dt < 0, where M is the 
vehicle mass.) One then realizes that sailcraft trajectory can be analyzed in terms of 
the L vector only, even though an actual control shall operate on the sail orientation. 
This is an important point that contributed to the discovery of high-speed trajectory 
families as recently as the 1990s. In order to highlight the different roles of the L 
components, we report the main equations for orbital sailcraft energy E, angular 
momentum and their time rates ([4—6] contain full discussions of such equations and 
their significant consequences for sailcraft dynamics): 


ua ds ec d de 
Hac HH, s Pipe dic dise) (C.3) 
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The main quantity in Equations (C.3) is the invariant H—namely, the projection 
of the angular momentum onto the z-axis of the heliocentric orbital frame. Its 
derivative depends on the transversal lightness number, drives the E change, and 
determines the history of H. Note that the normal lightness number governs the 
bending of H; an important consequence is analyzed in [4]. 

In general, L is a complicated function of the sailcraft mass (M) on sail area (S) 
ratio (or the spacecraft sail loading, usually denoted by o), the thermo-optical 
properties of the sail materials, the sail axis control angles, the spacecraft velocity, 
and the characteristics of the source of light [2, 3]. As usually conceived, a practical 
sail consists of a multi-layer film: the reflective layer, the emissive layer, and the 
substrate the other two layers are deposited on. The reflective layer is always facing 
the Sun in a heliocentric trajectory, whereas the emissive layer allows keeping the sail 
temperature sufficiently low. (They are known also as the front side and the back side 
of the sail, respectively.) Although specular reflection is the dominant effect for 
photon-sail momentum exchange, other non-negligible effects have to be taken into 
account; an appropriate discussion can be found, for example, in [2] and [5, the 
appendix]. If the substrate (the heaviest component of a sailcraft) is removed,” then 
one has an all-metal sail capable of achieving very high speeds [4-6]. This is the 
configuration we shall consider for a fast mission to SGF. 

Neglecting the Sun's finite size and limb-darkening effects? and retaining the 
linear terms in the sailcraft velocity, one can arrive at the following expression for 
the lightness vector: 


L = Xp cosacos 64 [(2rcosacosé + xsd + ka)(1 — 28,) — 2r sin a cos, |n 


1 - 26, 
+(a + d) —B, 
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where 
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?The first experiments on plastic substrate removal, simulating a process in space, were 
performed at ENEA (Rome, Italy) in 1998 [10]. 
3 References [2, 3] contain formulas for dealing with such sail irradiance reduction effects. 
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In Equations (C.4), a and 6 denote the azimuth and elevation of the sail axis n 
(oriented backward with respect to the reflective sail side) in EHOF. The set 
(r,d,a) denote the specularly reflected, the diffused reflected, and the absorbed 
fractions of the solar incident flux by the sail materials, respectively. Their exact 
meaning, numeric handling, and relationship to orbit determination can be found 
extensively in [6, 7]. x; denotes the surface coefficient? of the front side, whereas « is a 
function of the sail temperature [5, 6]. The vector (resolved in EHOF) accounts for 
the aberration effect, which is a linear one in the sailcraft velocity and, therefore, is 
not negligible for a high-speed flight. The quantity c; represents the so-called critical 
density. One has the following important relationship 


o — o,T/A (C.5) 


where 7 is the thrust efficiency [5]. Note that g, 4; is the solar gravitational accelera- 
tion at 1 AU, whereas W, 4, denotes the solar constant; the value given above is 
compliant with another reference? [8]. 

Equations (C.4) can be called the connection equations since they represent the 
link between the direct control variables and parameters and the lightness numbers 
that enter the motion equations. 

A sailcraft is not an easy-to-build space vehicle, at least not at the present time. 
Its overall system has to be carefully tested in a number of real missions in the Earth- 
Moon system before attempting to deliver a scientific payload in the solar system and 
beyond. Here, we are forced to assume that such tests have been successful in order to 
simulate a fast flight beyond the heliosphere. The theory behind such a mission is 
based on that developed in [4—6]. The related trajectory classes, named the H-reversal 
mode for solar sailing, are all characterized by reversal of the orbital angular 
momentum of the sailcraft. This is the only way to achieve the absolute maximum 
of the vehicle energy. In terms of speed, this means that the sailcraft is able to achieve 
a cruise value considerably higher than the Earth's heliocentric orbital speed. A quite 
important issue for an all-metal sail spacecraft is that it requires no additional 
propulsion systems for both escaping the Earth-Moon system and flying-by the 
Sun. Therefore, a mission to a distant target could be carried out without planetary 
launch windows. 


C.2 EXAMPLE SAILCRAFT FOR SGF MISSION 


Although we do not enter the details of a sailcraft model for an SGF mission, 
nevertheless we mention just a few points about its main systems. The sail system 
would consist of a film of aluminum and chromium (130nm and 10nm thick, 


^Tt takes on 2/3 for a Lambertian surface. 

5 This quantity has to be measured accurately for a sailing mission, but this could be performed 
when an experimental sailcraft flight starts. 

é This value amounts to 2r AU/yr. For comparison, the fastest space vehicle made so far 
(namely, Voyager 1) has a cruise speed of 3.5 AU/yr. 1 AU/yr = 4.7405 km/s. 
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respectively) deployed and kept open all the flight by a technique [9] studied by the 
Aurora Collaboration (AC), which also has been comparing some methods of 
in-orbit plastic removal [10]. For this study, AC has selected an attitude control 
system based on chemical cold-gas microengines developed by the European Space 
Agency. Power system selection focused on the Pu~**-based general purpose heat 
system (successfully used in Voyager, Galileo, Ulysses, etc.) plus a thermo-photo- 
voltaic converter [11]. This system has high reliability and efficiency. Considering the 
enormous target distance from the Earth, AC's choice has fallen on a laser system 
based on Nd:YAG [12]. The SGF mission would need a minimum of 100 kg of 
scientific instruments (from technology of the 1990s) that are meant to work up to 
750 AU, for which a bit rate (with coding) of 200 baud is considered. Computer 
simulations tell us that, using current or near-term technology, the sailcraft in the 
heliocentric field can have a mass as low as 300 kg (including contingency) and a 
circular sail area of 0.24 km?. Thus, the vehicle sail loading takes on 1.25 g/m?— 
namely, about 80% of the critical density—whereas the mass of the complete sail 
system amounts to 46% of the sailcraft mass. 

The above goal of 1.25g/m? allows applying the H-reversal mode theory to 
achieve a very high cruise speed, or better a mean radial speed very close to the cruise 
one. This entails that the time to reach the perihelion is considerably short (200 days 
in our example mission) compared with 4 years to 5 years of the conventional 
technique by a Jupiter flyby. 


C.3 TRAJECTORY PROFILE FOR SGF MISSION 


In this specific example, the sailcraft points at the so-called Galactic anti-center 
direction. The importance of this target is detailed elsewhere in this book. The 
spherical coordinates of such a direction in the above HIF are approximately: 
longitude — 86.83^, latitude — 5.537^. The minimum operational distance for pay- 
load is 550 AU. These three numbers represent the target of our example mission or 
the SGF target, for short. 

Reasoning in terms of lightness numbers, the flight design we are going to discuss 
is the solution to the following problem: 


What is the history of the 3-dimensional L, relative to an H-reversal sailing mode, 
which minimizes the flight time to the SGF-target, subject to the constraint that 
the sail temperature peak does not exceed 60%’ of the aluminum melting point? 


Obviously, this temperature constraint determines a lower limit on the reachable 
perihelion.’ We have used the nonlinear dynamics approach—in particular, the 


7 This value is chosen to preserve the mechanical properties of the aluminum film and, at the 
same time, to allow sailcraft to reach a low perihelion. 

8 Additional constraints may come from requirements of attitude time rate when the sailcraft 
approaches the perihelion. 
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Figure C.1. Lightness vector. 


Levenberg-Marquardt-Morrison method—for minimizing the (Euclidean) norm of 
a complicated penalty vector function such as that stemming from the H-reversal 
mode theory. We shall show nominal time behaviors of meaningful quantities zoomed 
on the interval where they vary appreciably. Outside such an interval, quantities 
are either constant or asymptotically constant. This avoids displaying compressed 
plots. 

The optimal flight time of the current problem results in 23.46 years, the mean 
radial speed taking on 23.55 AU/yr whereas the cruise speed achieves 24.01 AU/yr (or 
113.82 km/s)—very high values indeed. Figure C.1 shows the time profile of the 
lightness numbers (defined in Section C.1) which induce this dynamical output. 

In general, a low sail-loading value entails a high value of the lightness 
number, as in this case, compared with the typical values (0.01—0.1) related to sail- 
craft with some polymer-supported sail.? Note that the transversal lightness number 
crosses zero while the normal one achieves its maximum. After the perihelion, there 
is an attitude maneuver that turns the radial lightness number into a value greater 
than 1.'° 

In terms of sail axis angles, the above control can be read in Figures C.2 and C.3, 
where both profiles in EHOF (or HOF) and HIF are shown. Note that the histories of 
azimuth and elevation in HOF are particularly simple. 


? Such sails are considerably easier to make and could be appropriate for multiple interplanet- 
ary transfers. 

10 This is allowed by a subcritical value of the sail loading and high thrust efficiency, according 
to Equation (C.5). 
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Figure C.2. Sail axis azimuth and longitude. 
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Figure C.3. Sail axis elevation and latitude. 
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It is meaningful that the angle of photon incidence onto the sail, shown in Figure 
CA, remains practically constant down to the post-perihelion attitude maneuver. 
This means that the sail temperature changes only with solar distance. In contrast, 
when the temperature decreases sufficiently after its peak, an attitude maneuver can 


be performed to further increase the subsequent cruise speed. 
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Figure C.4. Incidence angle. 


Figures C.5 and C.6 show that the trajectory, induced by the above control Earth 
longitude at sailcraft injection'! into the solar branch, has been optimized. Injection 
date is on October 23, every year. The computation of the related window is outside 
the scope of this appendix. However, preliminary results indicate an injection window 
of 2 weeks. Figures C.5 and C.6 highlight special events in the unusual trajectory 
shape characteristic of the H-reversal mode families. 

Together with Figure C.7, which displays the vehicle speed, and Figure C.8, 
which displays energy and invariant H, one can note the general policy underlying 
a high-speed trajectory. At injection, the sailcraft begins by decelerating and passes 
through a point of minimum speed. Then, the along-track component of the total 
vector acceleration becomes positive and keeps on increasing. At the minimum value 
of H, also the sailcraft energy achieves its minimum, while the vector H crosses the 
ecliptic plane and then reverses.'? As a consequence, the spacecraft can draw close to 
the Sun on acceleration. Figures C.7 and C.8 show that both energy and speed never 


11 Sailcraft of such a low sail loading could take about 30-40 days, depending on the allowed 
control history, to escape the Earth-Moon system. 

12 At the reversal point, even angular momentum achieves a non-zero minimum magnitude in 
this trajectory family [4], in contrast to the other two for which Hyey = 0 [5-6]. 
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Figure C.5. In-ecliptic trajectory. 
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Figure C.6. Out-of-ecliptic trajectory. 
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Figure C.8. Energy, H-function. 
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Figure C.9. Sail temperature. 


cease increasing.'? In practice, 250 days after injection one could consider speed as 
the cruise speed, equal to 24.01 AU/yr in this case. In Figure C.7, the vertical line on 
the right indicates where the sailcraft energy achieves the zero value—namely, the 
escape speed. 

Figure C.9 shows the sail temperature behavior. Two horizontal lines indicate 
0°C and the aluminum melting point, respectively. Some important information can 
be read. Except for 36 days in 23.5 years, the sail temperature is below 273 K. This is 
caused by (1) the sail absorptance ranges from 0.072 to 0.075, and (2) the sail always 
being tilted at sufficiently large angles near the Sun, as shown in Figure C.4. The peak 
temperature (514 K) is achieved at the perihelion (0.1655 AU) tagged at 200.315 days 
after injection. This maximum satisfies the problem constraint. Finally, in Figure 
C.10 we plotted the main contributions to the radiation-pressure thrust around the 
perihelion and the final attitude maneuver. 

As expected, the dominant term is due to photon specular reflection on the sail. 
However, neglecting the other contributions would entail error in the trajectory 
computation where sensitivity is the highest. Error propagation in the sailcraft's final 
direction to SGF would result in the target being missed. 

Sailcraft navigation and guidance are key areas to be deeply studied. As a point 
of fact, although solar sailing represents a true propulsion mode continuously acting 


1? No sail attitude controls other than the H-reversal mode are able to reach such high cruise 
speeds. In particular, if the maximum lightness number A(a = 6 = 0) is lower than unity, then 
the sailcraft cruise speed is lower than the maximum value the vehicle achieves shortly after 
perihelion [4—6]. If A is higher than 1—as in this example mission—then an appropriate attitude 
maneuver causes the radial lightness number A, > 1. As a result, speed continues to increase 
(even at large distances from the Sun). 
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Figure C.10. Main thrust components. 


for all the flight, sufficiently far from the Sun one does not expect to be able to correct 


previous errors (due to many present-day uncertainties) by the rapidly decreasing 
thrust level. 


C.4 CONCLUSIONS 


The evolution of spacecraft system technology and the advancement of solar sail 
dynamics induce us to deem it possible—in the near term—to start solar sailing as a 
significant part of a new era in space exploration. Not only does it seem possible to 
send frequent and low-cost scientific probes in the Earth-Moon system and beyond, 
but also it appears just as feasible to make a low-mass sailcraft to reach the heliopause 
in just a few years and the solar gravitational lens region in a couple of decades. Such 
a quality jump is fully compliant with the current views of modern spaceflight. 
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Appendix D 


“FOCAL” radio interferometry by a 
tethered system 


D.1 A TETHERED SYSTEM TO GET MAGNIFIED RADIO PICTURES 
OF THE GALACTIC CENTER FROM 550 AU 


The goal of this appendix is to put forward for the first time the notion of a tethered 
system for the FOCAL spacecraft. In fact, we are going to show that the length of this 
tether system does not need to be very long: actually, just a couple of kilometers or so 
is sufficient, and this is a good result because a 2 km tether is certainly technologically 
feasible. It is important to point out that the tether could possibly be replaced by a 
truss. This would of course increase system stability. To build a 2km long truss in 
space, however, is a very difficult engineering task. We thus prefer to speak about a 
tethered system rather than a truss system. 

We start by facing the problem of Corona Plasma fluctuations with the relevant 
disturbances that affect radio waves passing through the Corona itself, as described in 
Chapter 8. Finding a solution to this problem is vital for the success of the FOCAL 
space mission. In this appendix we claim that the best way to solve the Corona 
problem is by doing interferometry in between two antennas of the FOCAL space- 
craft. Thus, the FOCAL spacecraft, rather than having just one antenna (inflatable 
and, say, 12m in diameter), must have two identical antennas in the new configuration 
proposed here. This doubles the sensitivity of the system, and introduces the new and 
fruitful idea of a tether tying each of them to the main cylindrical body of the FOCAL 
spacecraft, as depicted in Figure D.1. 

The tethered FOCAL system we wish to propose is described as follows: 


(1) The whole spacecraft moves away from the Sun along a rectilinear, purely radial 
trajectory. 

(2) When the distance from the Sun is, say, 400 AU to 500 AU, all “engines” (solar 
sails? nuclear-electric? antimatter?) are turned off, so we can assume that, at least 
beyond 500 AU, the Sun speed of the whole system is uniform. 
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Archimedean 
Spiral #1 


Archimedean 
Spiral #2 


Figure D.1. A tethered system, letting two antennas describe Archimedean spirals around the 
FOCAL spacecraft. The whole system moves at uniform speed away from the Sun along a 
purely radial trajectory. 


(3) 


(4) 
(5) 


(6) 


Uniform speed means no acceleration. So, one can start deploying the tether. The 
body of the FOCAL spacecraft is supposed to be cylindrical and kept in rotation 
at a suitable angular speed (i.e., FOCAL is supposed to be spin-stabilized). On 
two opposite sides of the cylinder, the two packed, inflatable antennas are put out 
of the spacecraft. And each antenna is tied to the spacecraft by a tether kept taut 
because of the angular rotation of the whole system. 

The two antennas are inflated at the same time when they have reached the 
minimal safety distance from the spacecraft. 

The two antennas are oriented and pointed toward the Sun. Notice that this does 
not mean that the two antenna axes are parallel to each other. In practice, a huge 
isosceles triangle is created in space, having as its basis the distance in between the 
antennas and as its apex the center of the Sun (at a distance greater than 550 AU). 
Slowly, equal lengths of both tethers are deployed on each side of FOCAL. 
Because of the uniform angular rotation of the whole system, this means that 
the endpoints of the tether (i.e., the center of each antenna) are made to describe 
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GALACTIC 
BLACK HOLE 
"FOCAL" 
SPACECRAFT 
AND TETHER 


SUN 
180° 


28,000 ly 


(In the plane orthogonal to axis) 
Two Archimedean SPIRALS 


described in space around the (In the pl: ; A 
z UE ; plane orthogonal to axis) 
FOCAL spacecraft by Sach The corresponding two Archimedean 

of two antennae tied to each other SPIRALS described 28,000 light years 

by a TETHER longer than 1.6km away from the Sun, at the Galactic Center, 
around the gigantic Galactic Black Hole. 
Assuming its mass to be a million times 
the mass of the Sun, then its 
Schwarzschild radius equals 0.02 AU 

Figure D.2. Similar triangles relating the FOCAL tether length, the FOCAL spacecraft dis- 

tance from the Sun, the size of the Galactic black hole and its distance from the Sun. 


an Archimedean spiral (i.e., a spiral with polar equation r = const - 0) around the 
axis of the FOCAL cylindrical spacecraft. And, in turn, this fact actually means 
much more: since each antenna is pointing to the Sun, then ... 

(7) On the other side of the Sun, at the distance of the Galactic center (i.e., about 
28,000 It-yr away) two “huge” Archimedean spirals are correspondingly being 
described around the Galactic center. Just at the center, a “huge” black hole is 
suspected to exist, as depicted in Figure D.2. We call this gigantic black hole in 
this appendix the “Galactic black hole", and provisionally assign to it the 
estimated mass of a million times that of the Sun. Consequently, the 
Schwarzschild radius of the Galactic black hole is a million times larger than 
the Sun Schwarzschild radius (i.e., it equals ~2.95 x 10° km ~ 0.01976 AU). The 
linearity between mass and Schwarzschild radius appears in Equation (1.7). 

(8) We are now able to estimate the minimal tether length necessary to include the 
whole of the Galactic black hole within the area encompassed by the 
Archimedean spirals. Figure D.2 clearly shows two “similar” isosceles triangles: 
(i) the small" one, between the tethered FOCAL system and the Sun, and (ii) the 
"Jarge" one, between the Sun and the Galactic black hole. These two similar 
triangles yield immediately: 


minimal tether length n 2T Schwarzschild of Galactic black hole 
550 AU 28,000 light years 


(D.1) 


Solving for the tether length and inserting the relevant numerical values, one finally 
gets 


minimum tether length = 1.8 km (D.2) 
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Since the actual tether length must be higher than this, we reach the conclusion that a 
tether about 2km long would certainly allow us to see not just the Galactic black 
hole, but also a host of astrophysical phenomena taking place around it, like the 
"swallowing" of stars, etc. by the Galactic black hole. We remind the reader that 
Table 1.6 gives the spatial resolution for any object at the distance of the Galactic 
center, and so it also gives the spatial resolution for the Galactic black hole. 

In conclusion, it is believed that the 21st and following centuries are likely to see a 
host of FOCAL space missions, each one devoted to a different astrophysical target 
and thus launched along a different direction out of the solar system. But the guess is 
made here that all of them will use a tethered system as described in this appendix in 
order to avoid, by virtue of interferometry, all the problems caused by random 
fluctuations occurring within the solar Corona. The tethered system could be 
replaced by a long truss to make the system rigid, but we shall not discuss this truss 
here. 
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Appendix E 


Interstellar propulsion by Sunlensing 


E.1 INTRODUCTION 


An entirely new way of exploiting the gravitational lens of the Sun arose in the mind 
of this author and of Prof. Gregory L. Matloff of New York University (NYU) in the 
year 2000: this is “interstellar propulsion by Sunlensing"—namely, the propulsion for 
interstellar flight that the focusing power of the Sun would insure on an interstellar 
spacecraft made up by a suitable microwave sail like Bob Forward’s "StarWisp". 

To put it in easy terms, just imagine that you have a bright star (called *'the 
source" hereafter), the Sun, and a spacecraft to be pushed away from the Sun in the 
direction exactly opposite to the source on the celestial sphere. Then, the Sun's gain 
(i.e., the Sun's geometrical focusing) would be so strong that one might imagine the 
spacecraft on the opposite side being pushed away at higher and higher speeds— 
namely, at a (roughly) uniformly accelerated motion, so that even relativistic speeds 
could be achieved in a relatively short time. The only important point is that a perfect 
alignment between source, Sun, and spacecraft (the three Ss") be kept at all times. 
This could be achieved by putting aboard the spacecraft a sort of PLL (Phase Locked 
Loop device) capable of steering the sail so as to keep it perfectly aligned with the Sun 
and the source at all times. 

It was in this form that the notion of interstellar propulsion by Sunlensing was 
put forth publicly for the first time by this author at the STAIF-2001 Conference 
(STAIF is an acronym for "Space Technology and Applications International 
Forum") held in Albuquerque, New Mexico, February 12-14, 2001, and published 
in its Proceedings (see [1]). 

In this chapter we investigate this concept by adding Gregory Matloff's sugges- 
tion of using a space-based power station as the source and by utilizing a similar 
equation to (E.1). It is clear, however, that a much deeper study of this new form of 
interstellar propulsion by Sunlensing must be done as soon as possible. 
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E.2 HIGHLIGHTS ON RESEARCH AREAS IN INTERSTELLAR 


PROPULSION BY SUNLENSING 


This author’s belief is that the problems listed in this section are very relevant to 
interstellar propulsion by Sunlensing, but they have not yet reached the stage of 
maturity required to be cast in mathematical form. 


(1) 


(2) 


Let us list a few of them: 


The alignment between the star acting as the "propeller", the center of the Sun, 
and the sail must be extremely tight. Thus, probes propelled by Sunlensing must 
head toward *'nothing"—namely, toward radial directions from the Sun that are 
of no interest. Nevertheless, one could just let the probe fly along one such 
"forced" radial trajectory until it reached the closest point to the target star. 
Afterward, more traditional propulsion systems could be used for the final 
approach to the target star. Optimal *two-leg" trajectories of this kind have 
already been proposed by Giovanni Vulpetti in a series of JBIS papers for the 
exploration of the nearby stars by relativistic probes. However, he was not 
thinking of propulsion by Sunlensing, but rather of nuclear propulsion; so his 
trajectories must be re-computed. 

According to a suggestion first put forward publicly by Gregory Matloff at the 
STAIF-2001 Conference, one could imagine putting a microwave source on one 
side of the Sun and let the probe be pushed to interstellar distances just in the 
opposite direction by virtue of Sunlensing. This of course solves the exit direction 
problem just mentioned at (1) since we can place the microwave generator where 
we want around the Sun, and thus we can select at will the sail exit direction. 
Figure E.1, drawn for and presented in this book for the first time, depicts this 
situation. 

We would like to remark, however, that in this case one must use a different 
formula for the minimal focal distance than (1.8). In fact, in this case the source 
no longer is placed at infinity and formula (1.10) must now be used, where the 
source distance is the power station distance and the spacecraft distance is the 
solar sail distance. Thus, the correct formula yielding the distance of the solar 
sail from the Sun as a function of the distance of the power station from the Sun 
(on the opposite side) is: 


2 
F Sun 
dsolar sail = 2 (E. 1) 
4GM sun F Sun 


ce d, 


‘power station 


This formula yields an infinite distance for the solar sail when the denominator 
on the right-hand side approaches zero. In this case, it is immediately seen that 
the power station distance has just the value (1.9) of 550 AU (for the naked Sun) 
and so we infer that: the solar power station must be initially located at distances 
from the Sun much greater than 550 AU. Only later will the solar power station be 
forced to get closer and closer to the Sun, but always at distances higher than 
550 AU, so as to gradually push the solar sail farther and farther out. 
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Solar power 
station 


Solar sail 


) 


dpower station dsolar sail 


Figure E.1. A solar power station pushing a solar sail (more properly a microwave sail like Bob 
Forward's “StarWisp”) away from the Sun in exactly the opposite direction. The two distances 
are related by (E.1). 


(3) 


Put another way, use of (E.1) instead of (1.8) changes the old picture of just 

"reaching 550 AU” into a new one that is essentially a tradeoff between the 
distance of the microwave generator and the sail distance. This author’s sugges- 
tion is that it could be more convenient to initially send the microwave generator 
farther out than 550 AU, and then let it approach 550 AU "from outside" to let 
the sail be gradually pushed to high relativistic speeds. 
The final problem concerns the Cosmic Microwave Background (CMB). In 
Chapter 9 and earlier (in [2], this author studied how to utilize NASA's 
Interstellar Probe (ISP) to find out “what happens" to the CMB at a distance 
of 763 AU where (9.22) predicts the ISP would be hit by the CMB focused by 
Sunlensing. We would just like to add here that our feeling is that although CMB 
focusing by the Sun may well exist, it would have a very tiny effect. In fact, we 
think that the amount of focused CMB in any direction around the Sun simply 
equals the amount of CMB radiation shielded by the Sun's disk in that direction, 
but we do not propose to write down the integrals now. 


E.3 AN EXAMPLE: LIGHT FROM SIRIUS, NAKED SUN GRAVITY 


LENS, AND RELEVANT SOLAR SAIL SIZE 


To give just one example, recall from Section 1.3 that the gain of the gravitational lens 
of the Sun can be proved to be given by (1.15); that is 


2 2 
= 2! Schwarzschild — 87 GM sun l o 8r GM sun 
Gsun An d Ud 


E.2 
Xr c AÀ e Ea 
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Applying this formula to spacecraft propulsion means 


(1) considering the light from a bright star (e.g., suppose the source is Sirius) that 
reaches the Sun; 

(2) computing where the Sun’s gravitational lens focuses such a light beam from 
Sirius (presumably, much farther out than 550 AU, especially if one takes the 
Corona into account, as outlined in Chapter 8); 

(3) placing a spacecraft like a solar sail at the minimal distance where Sirius's light is 
focused by the Sun and then let it be pushed away from the solar system as a 
result of this light pressure on the sail. The goal is of course to compute how fast 
the sail will move (presumably with a constant acceleration). 


In order to perform this calculation, only formula (E.2) matters now, since it yields 
the numerical values of the Sun's gain according to the frequencies emitted by the 
source. Of course, Sirius and all stars emit, especially in visible light (A = 400 nm 
through 700 nm; i.e., v = 5.5 x 10° GHz through 4.3 x 10? GHz), but, for the sake of 
completeness, in Table E.1 we give the Sun gain for radio as well as for visible 
frequencies—(the definition of dB is N dB = 101og;4(N) = 10 In(N)/In(10). Please 
note that these are the gain values for the naked" Sun (i.e., the Sun as if it had no 
flames). The flames—namely, the Corona—have important (negative) consequences 
on the Sun's focusing, as briefly described in the coming section. These coronal 
effects, however, fade out with increasing spacecraft distance from the nearest focus. 

Table E.1 shows that for visible light the on-axis gain ranges in between 112 dB 
(for red light) and 114 dB (for violet light), so, on the average, one might say that for 
visible light the Sun gain equals about 113 dB. 

We would now like to point out that this 113dB Sun gain for visible light is 
actually too optimistic. In fact, (E.2) is simply the maximum of the more complicated 
formula yielding the antenna patterns of the Sun lens as 


r 2mp /2r, 
Gsun(A; P: z) = 4r? x 5 J? ( P 2 R (E.3) 


Table E.1. On-axis gain of the gravitational lens of the naked Sun for seven important 
frequencies. 


Line Neutral OH H20 Ka CMB Visible Visible 
H band peak red violet 

Frequency v 1.420 1.6 22. 32 160 4.3 x 105 | 5.5 x 105 

(GHz) 

Wavelength A 21 18 1.35 0.937 0.106 700 nm 400 nm 

(cm) 

Naked Sun gain 57.4 57.9 69.3 71.46 80.40 112.22 114.65 

(dB) 


Sunlight GAIN (dB): 400m SAIL at 550 AU 


Figure E.2. 


Sunlight GAIN (dB): 400m SAIL at 1000 AU 


Figure E.3. (Naked) Sun gain for a 400-meter solar sail at 1,000 AU from the Sun. 
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Sunlight GAIN (dB): 400m SAIL at 550 AU 
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This formula (Andersson and Turyshev [3]; West [4]) yields the naked Sun gain at 
distance p from the focal axis, and at spacecraft distance z from the Sun, Jo(x) being 
the Bessel function of order zero and argument x. Since Jo(0) = 1, (E.3) reduces to 
(E.2) for p — 0, but notice also that it does the same for z — oo. Having accepted 
(E.3), the surprise comes when one plots it for different ranges of the off-axis distance 


p, as shown in Figures E.2 through E.5. 


In Figures E.2 and E.3 the off-axis distance ranges in between —200 m and 200 m. 
This is just the case for a solar sail 400-meter large, like the one currently under 
consideration by NASA for the Interstellar Probe (ISP) to be launched toward the 
direction of the incoming interstellar gas (see Mewaldt and Liewer [5] or the ISP 
website http-//interstellar jpl.nasa.gov/). 
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Sunlight GAIN (dB): 4m SAIL at 550 AU 


=2 -0.67 0.67 2 
SAIL WIDTH in meters centered at zero 


Sunlight GAIN (dB): 4m SAIL at 550 AU 


Figure E.4. (Naked) Sun gain for a 4-meter solar sail at 550 AU from the Sun. Rather than a 
sail, it could be just a solid antenna, as planned by NASA for the so-called NASA InterStellar 
Probe (ISP) described in Chapter 9. From this diagram the overall solar pressure on this rigid 
antenna could be computed, leading a nearly-uniformly accelerated motion away from the Sun 
beyond 550 AU. 


Sunlight GAIN (dB): 4m SAIL at 1000 AU 


Sunlight GAIN (dB): 4m SAIL at 1000 AU 
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SAIL WIDTH in meters centered at zero 


Figure E.5. Same as above, but with the spacecraft now at 1,000 AU from the Sun. 


In Figure E.3 the off-axis distance ranges in between —2m and 2m (i.e., one 
considers a 4-m solar sail only). 
The antenna patterns in Figures E.2 through E.5 clearly show that 


(1) The on-axis peak gain for visible light is ~ 113 dB, but the peak goes off to much 
smaller values even if one keeps at very short distances (meters or less) from the 
axis. This means that a very robust control mechanism must keep the sail center on 
axis at all times. 
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(2) The actual average Sun gain on the sail is in fact much lower than the promised 
113dB. In practice, the average Sun gain decreases for increasing sail sizes. For 
instance, a glance at Figures E.2 and E.3 shows that for the 400-m ISP solar sail 
the average Sun gain is about 75 dB, but for the much smaller 4-m sail in Figures 
E.4 and E.5 the gain is about 95 dB. 


E.4 CONCLUSIONS 


Exploiting the gravitational lens of the Sun to achieve propulsion of suitable solar 
sails is a new topic that deserves much further study. 

This author thinks that even relativistic speeds could possibly be achieved by 
these sails were they constantly pushed into an accelerated interstellar motion by the 
radiation focused on them by the gravitational lens of the Sun. 

Other civilizations in the Galaxy—maybe much more advanced than ours—have 
probably already exploited the gravitational lens of their mother star not only for 
telecommunications and SETI, but for interstellar propulsion as well. 
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Brownian motion and its time rescaling 


F.1 INTRODUCTION 


Let us now change the topic of the discussion, and consider Brownian motion. Since 
Brownian motion has been investigated by physicists and mathematicians for about a 
century, a number of aspects of both theoretical and practical interest have been 
brought to light, and a large book would thus be required to cover them. In this 
book we shall confine ourselves to a very particular feature that we will call “time 
rescaling”. 

By time rescaling we mean making a change in the Brownian motion time 
variable in such a way that the new time variable does not elapse uniformly. 
The new resulting Brownian motion is mathematically called time-inhomogeneous 
Brownian motion, and will be called time-rescaled Brownian motion in the present 
book. Thus, our time rescaling is a suitable nonlinear transformation, which may be 
adapted to represent a host of scientific phenomena in the fields of mathematics and 
physics as well as in those of economics and biology. 

For instance, it is evident that the time-rescaling transformation is of interest in 
the theory of relativity, inasmuch as two time variables, “coordinate time” and 
“proper time”, exist in relativity, and Brownian motion may then be a function of 
either of them. In addition to restricting our presentation to time-rescaled Brownian 
motion, we want to restrict it further to those aspects of Brownian motion that are 
related to the KLT. 

Now, the basic result proved in this book (Maccone First KLT Theorem, proved 
in Appendix G) shows that the KL eigenfunctions for time-rescaled Brownian motion 
are Bessel functions of the first kind having nonconstant order. This appears to be an 
original contribution, not only with regard to time-rescaled Brownian motion, but 
also to the theory of Bessel functions of the first kind. In fact, several properties of 
Bessel functions that are well-known to hold good for constant order are naturally 
extended here to a general, time-dependent order. 
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F.2 BROWNIAN MOTION ESSENTIALS 


Brownian motion—or, better, standard Brownian motion—is the easiest and most 
important non-stationary Gaussian process. We shall denote it by B(t), and define it 
as the stochastic process with probability density function (of the first order) equal to 
the well-known Gaussian 

fan) =e (F.1) 

B x) = ———e 2t, 3 
(0) 2n V1 

From this definition, it immediately follows that the mean value of Brownian motion 
is identically zero; that is, it equals zero for all values of time 


EU) - [^ xfayn(x) dv =0 (F.2) 


and taking 1t — 0 in (F.1), it follows that B(/) fulfills the initial condition 
B(0) =0 (F.3) 


In other words, at t= 0, B(t) becomes deterministic with precise value B(0) = 0. 
Another way of stating this is to say that as 1t — 0 the Gaussian density (F.1) 
approaches the Dirac delta function ó(x). 

Sometimes, Brownian motion is called the Wiener process, or the Wiener-Lévy 
process, according to the aspects of the topic that the authors desire to stress. We are 
not going to prove here the mathematical properties of Brownian motion. The 
interested reader may find, for instance, a nice presentation of them in [2, pp. 292- 
293]. Instead, we just highlight the main results, as well as those special features that 
will be used in the remainder of the present book. 

The relevant variance and standard deviation are immediately seen to be given, 
respectively, by 


C B(r) = +vt. s ) 


If we plot B(t) against f, the resulting graph is a continuous curve, randomly moving 
above and below the time axis, in such a way that the standard deviation curve (F.5) 
is a parabola having its vertex at the origin and its axis coinciding with the time axis. 
Figure F.1 illustrates this. 

An interesting property of Brownian motion which we use in this book is its self- 
similarity to the order 1/2, expressed by the formula 


B(ct) = VeB(t) (c » 0) (F.6) 


To understand why this is true, just replace t — ct into the Gaussian density (F.3), 
and then rearrange as follows: 


Es 
n 


1 1 


Ea i (F.7) 


Appendix F: Brownian motion and its time rescaling 309 


J 


Bit) 


(x) at t, 


Jg 9 at t, 


Figure F.1. Illustration of Brownian motion B(t) vs. t. The dotted lines are the upper and lower 
branches of the standard deviation parabola, having the equation 4f. 


To complete this overview of Brownian motion properties, we state without 
proof (e.g., [2, p. 293]) that the autocorrelation of Brownian motion is given by 


f for ti < ty 


E(B(n)B(0)) = (F.8) 


t5 fort) >h 


This circumstance may be re-phrased by introducing a new symbol, called the 
minimum (= smallest of) and denoted A, so that (F.8) takes the form 


E(B(t)B()] — ti ^ ts. (F.9) 


Let us now express the minimum in terms of the unit step function, defined by 


U(t) = (F.10) 


0 fort<0 
1 fort»20 


The unit step function is clearly discontinuous at the origin, and its value there is not 
defined by (F.10).' Moreover, the derivative of the unit step function (in the sense of 
the theory of distributions) is the Dirac delta function familiar to physicists and 
engineers alike (see [3, pp. 255-282]) 


dU(t) 
dt 


= 6(t). (F.11) 


Let us now go back to the minimum f, ^ t». An easy but essential result about the 
minimum /; ^f» is that it can be re-written in terms of the unit step function as 


! Actually, within the mathematically rigorous context of the theory of distributions it can be 
shown that the value of (F.10) at the origin may be any value between zero and one, for this 
point is a “topological” one. However, we shall not elaborate further topics because it is 
irrelevant to the current purpose. 
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follows: 


At =t,U(t —t))+6U(t — t). (F.12) 
A generalization of this is 
F(t) A ty) = F(t) U(t5 — tj) + F(t) U(t- t) (F.13) 


where F(...) is any function of the minimum /; A t. The full power of (F.13) in 
helping one to get rid of a number of apparent difficulties related to minimum will 
show up in Appendix I (particularly its equations). 


F.3 KLT OF BROWNIAN MOTION 


We are now ready to compute the KL expansion by solving the integral equation 
(10.18) for standard Brownian motion. This exercise yields a fundamental insight into 
the mathematical methods that will later be developed to find new results. 

In practice, the integral equation (10.18) must be solved with the autocorrelation 
(F.9) of Brownian motion. However, dealing with the minimum f, ^ t; as if it was a 
continuous function of both its arguments may not be easy, so that we replace it 
by the equivalent expression (F.12) in terms of unit step functions. The integral 
equation (10.18) then becomes 


T 


AnOn(h) = | [hU (t5 — ti) + GU(t — t5)]o,(0) dt 


ti 


T 
=h | (t2) dt» «| t59,(15) dt». (F.14) 


n 0 


If t; = 0, the right-hand side of the last expression vanishes, and we get the initial 
condition for the eigenfunctions 


$,(0) = 0. (F.15) 


Differentiating both sides of (F.14) with respect to 1; reduces the integral equation to 
a differential equation. This procedure actually amounts to realizing that the integral 
equation (10.18) is not a Fredholm-type for the particular autocorrelation (F.9) of 
Brownian motion, but is actually a Volterra-type. We thus get 


T 
9| $,(t5) dh — tio, lti) + tios (fi). (F.16) 
1 1 


t 


The last two terms cancel each other (and similar cancellations will prove to be 
vital in future calculations), so that, by setting 4; = T, (F.16) yields the end point 
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condition for the eigenfunctions 


don (t) 


"E eT) - 0. (F.17) 


The presence of a remaining integral in (F.16) suggests performing a further 
differentiation with respect to ¢; changing (F.16) into the differential equation 


Pod, 1 
dt? Xn 


This is the harmonic oscillator differential equation, whose general integral is a linear 
combination of a sine and a cosine 


6,(0) = Asin( 7) + Boos( = (F.19) 


where A and B are integration constants. 
Determining the integration constants and A, from the two boundary conditions 
(F.15) and (F.17) and the normalization condition (10.4), it follows that 


bn(t) = Foi.) (F.20) 


EN 4T? 
"^ q?(2n— 1)? 
These are just the KL expansion coefficients for standard Brownian motion. We may 


thus formally write the KL eigenfunction expansion of standard Brownian motion by 
substituting (F.20) into (10.2) 


B(t) — 5z sin Gem j. (F.22) 


Our purpose is to generalize this basic result (F.22) to forms of Brownian motion 
for which time does not elapse uniformly. This leads to many applications of interest in 
physics and in relativistic spaceflight. 


bn(t) = 0. (F.18) 


A 


(n=1,2,...). (F.21) 


F.4 WHITE NOISE AS THE DERIVATIVE OF BROWNIAN MOTION 
WITH RESPECT TO TIME 


White noise W (t) is an important notion with which physicists and engineers alike are 
acquainted. It is usually introduced as the one stochastic process whose power 
spectrum is a constant—in practice over a finite range of frequencies. That is, for 
which 
OO 
Puy | e" Wn dt 
—00 


is a constant. 
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A stochastic process is said to be stationary if its autocorrelation is a function of 
the time difference (t — tı) alone, rather than being a function of ¢; and t; indepen- 
dently. Then, the Wiener—Khinchin theorem guarantees that the power spectrum and 
the autocorrelation of the stationary processes are the Fourier transforms of each 
other. Thus 


P(w) eln) dw 


Eww) = | 


oo 


oo 
= const | e 2) du = const 6(ty — t) 
—oo 
and, apart from the constant, the autocorrelation of white noise is the delta function. 

In this section we will show that the derivative of Brownian motion B(t) is white 
noise in the sense that if we define B(r) such that 


2 
E{B(t) B(t))} = a Eu (F.23) 

then 
E{B(t,)B(t2)} = &(t — h) (F.24) 


just like white noise. 
To do this we first recall from (F.9) that 


E(B(t)B(t3)] = t ^ t». 
We now form the left member as in (F.23) and use the expression from (F.12) to get 


2 2 
E(B( 809) = EN Ln 


2 


E Ot, Oty | 


tU(t — t) +HU(h — t)] 


using the fact that dU(x)/dx = 6(x) 


xs OD, [U(t — tj) — tié(t5 — tj) + hôl — t2)] 
using the fact that xó(x) = 0 
ð 
= 9, (n -1)*(5—1)6(5 -4)) = 8r U(t; — t) 


= 6(t — t) (R29) 


as required. Thus (F.24) is proved. The interpretation of white noise as the derivative 
of Brownian motion will be used in Section F.6 to prove basic results about the time 
rescaling of Brownian motion. 


Appendix F: Brownian motion and its time rescaling 313 
F.S5 INTRODUCTION TO TIME RESCALING 


The rest of this Appendix explores what happens to Brownian motion if one lets the 
time elapse according to an arbitrary law, rather than uniformly. We will call this 
time-rescaling the Brownian motion. Others call it time-inhomogeneous Brownian 
motion, among other things. 

The results of the present chapter are not original. They have been known for 
years, but have seldom been exploited. We exploited them to the advantage of physics 
in Chapters 11 through 13 by establishing their relationship to the theory of relativity. 
Further scientific applications of these results may occur in mathematical genetics, 
and we dealt with some of them in Chapter 14. 

The idea underpinning our work is that the Gaussian character of Brownian 
motion is not altered if time is arbitrarily rescaled. That is, all the Gaussian properties 
remain the same for the rescaled process. 


F.6 THE WHITE NOISE INTEGRAL AND ITS AUTOCORRELATION 


The term white noise integral refers to any stochastic process having the form 


t 
X(th= | f(s) dB(s) (F.26) 
0 
where B(t) is standard Brownian motion (with zero mean and variance f) and for the 
time being the function f(t) may be any arbitrary function continuous over the real 
positive axis. Since the integral in (F.26) is over a stochastic process B(t), and hence 
difficult to define, it makes more sense to use the alternate definition 


x)= Í f (s) B(s) ds (F.27) 


and B(t) is the white noise by virtue of Section F.5. 

A few words about notation: f(t) shall henceforth be the (almost) arbitrary 
scaling function of time, while fy(x) with a subscript will always refer to the prob- 
ability density of the stochastic process X (1)—specifically the time-rescaled Gaussian 
probability density in this book. While in Chapter 10 X(t) referred to an arbitrary 
stochastic process, in this section and in the rest of the Appendix it will refer to the 
white noise integral (F.26). 

The stochastic process X(t) defined by the white noise integral (F.26) is a 
Gaussian process. This should be obvious from the fact that the linear integral 
operator in (F.26) acts only on time and not on the statistical nature of the process 
dB(s) — B(s) ds, which is Gaussian. However, a more sophisticated argument to 
realize that this is indeed the case proceeds as follows: 


(1) When one has two (independent) Gaussian random variables X; and X> (with 
respective means mı and m and variances o? and 03), the random variable sum 
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Xı +X is again Gaussian (with mean mı + m» and variance o? + o3)—for a 
proof of this well-known fact, see, for instance, [2, p. 250]. 
(2) Clearly, the same argument can be extended to the sum of any finite number of 
Gaussian random variables, which is thus one more Gaussian random variable. 
(3) Finally, the integral is the limit of a sum, so that a white noise integral like 
(F.1) also is a Gaussian random variable (i.e., the stochastic process X(t) is 
Gaussian). 


Now from (F.26) the initial condition for the X(t) process is immediately seen to be 
X(0) = 0. By taking the mean value of both sides of (F.27) and interchanging the 
mean value operator with the integral sign, it is also evident from (F.27) that 


Et) = Ef [ra = [ rio BBO} as 


= f f(s) E [E{B(s)}] ds = 0 (F.28) 
vd 


since Brownian motion satisfies the standard condition E(B(f)) = 0 for all t. 
Let us now compute the autocorrelation of the process (F.27): 


E{X(n)X(t)} = ef [rowa ro wo} 


= i unos is f(t) E{B(s) B(O)} at 


0 
by virtue of (F.24) 


z divis) IK f(t) &(t — s) dt. 


0 


Now the inner integral differs from zero only if the singularity of the delta function 
lies between zero and t,—that is, only if one has 0 € s < t). By resorting to the unit 
step function, we can rewrite this in the form 


E(X(5)X(5)) = i: ds fG)UG)U(s — 8] = "fNs)ds (F29) 


where the notion of minimum (= smallest of) ^; and t; was used in the last step. In 
conclusion, autocorrelation of the white-noise integral (F.26) or (F.27) reads 
t AD > 
E{X(t)X(b)} -| fs) ds. (F.30) 


0 


The variance of X(t) can now be found at once by noticing that 


exo = EUCQ)) - E*(X(0) = E(X(X(0)- (F.31) 
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Then, one merely has to set ¢; = t; = t into the autocorrelation (F.30), and use the 


obvious formula t ^ t = t to get 
t 


di | f2(s) ds. (F.32) 
The square root of this is the standard deviation 


ox) = T4 i [ro ds. (F.33) 


Equation (F.33) defines two curves on the (t, X(t))-plane, named standard deviation 
curves, that lie above and below the (zero) mean value axis, and are quite helpful for 
qualitative understanding of the behavior of the X(t) process in time. 


F.7 TIME RESCALING AND GAUSSIAN PROPERTIES OF X(t) 


In this section we are going to prove formally that the Gaussian process X(t) defined 
by (F.27) is just a time-rescaled version of Brownian motion. To this end, consider the 
following two processes: 


(1) The process X(t) defined by (F.27). 
(2) The Brownian motion B(t), where the ordinary time variable ¢ is replaced by a 
rescaled time variable expressed by 


t 
| f(s) ds. (F.34) 
0 
That is, we want to consider time-rescaled Brownian motion 
t 
a(| f^(s) ws). (F.35) 
0 
Evidently, both processes (F.1) and (F.9) fulfill the same initial condition 
X(0 0, B(0)=0 (F.36) 
and also have the same mean value (zero): 
t 
E{X()} — 0, zis(] fs) ds) \ zi (F.37) 
0 


The crucial point lies in processes (F.27) and (F.35) also having the same 
autocorrelation (i.e., the relationship holds) 


E{X(t)X()} = e{a( |. £28) as) «(f £28) as) \ (F.38) 


To prove this, one first notices that the right-hand side of (F.38)—that is, the 
autocorrelation of the time-rescaled Brownian motion B(...)—by virtue of (F.9) is 
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the minimum 


eb( Ji f(s) ds) al | fs) i) | - ([ fs) ds) ^ a f(s) ds); (F.39) 


Second, that this minimum just equals the integral 


tAth 
| f2(s)ds or E(X(n)X(5)) 
0 

which, in turn, is the autocorrelation (F.30), completing the proof of (F.38). 

To sum up, we have shown that the Gaussian processes (F.27) and (F.35) have 
the same initial condition, the same mean value, and the same autocorrelation. 
Because of its Gaussian nature, time-rescaled Brownian motion has all its higher 
moments fully determined by its first two moments (see, e.g., [2, section 9.3]). 
Moreover, the same fact must be true for the process X(t) as well, and, since all 
the moments of the two processes are identical, we conclude that the two processes 
coincide completely 


x()z «(I fs) as) (F.40) 


This basic result reveals the nature of time-inhomogeneous, or time-rescaled, 
Brownian motion: all the action of the f(t) function consists in altering the time 
behavior of the original Brownian motion, B(r), but not in changing its Gaussian 
character. In fact, the probability density of X(t) is 


1 “207 
x) = —— e ~* F.41 
Fry (x) ae (F.41) 


expressing a Gaussian whose variance changes in time according to (F.32). When 
rewritten explicitely in terms of the f(t) function, (F.41) reads 
1 


fro (x) mm e 2 Je (s) ds (F.42) 


t 


v2n | f?(s) ds 


0 


Also, one may notice that, in agreement with the initial condition X(0) = 0, both 
(F.41) and (F.42) tend to the delta function, 6(x), for t — 0. Finally, it follows 
immediately that the Gaussian (F.42) reduces to the familiar Gaussian density of 
Brownian motion in the case f(t) = 1: 


———Lce 2. (F.43) 
As for the higher moments of the Gaussian process X(t), they can be found at 


once from the corresponding higher moments of the Gaussian density (F.43) simply 
by replacing ¢ by virtue of the variance (F.32). The proofs of the Gaussian-higher- 
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moments formulas can be found, for instance, in [2, section 5.4]. Thus, the higher 
moments of X(t) read, for even and odd values of n, respectively 


$ 


5 n/2 
E{X"()} = 1-3-...-(n—1)- f eds , even n (F.44) 
0, odd n 


F.S8 ORTHOGONAL INCREMENTS FOR NONOVERLAPPING 
TIME INTERVALS 


Consider four consecutive instants ¢), t2, t3, t4 on the positive time axis, starting from 
left to right. The two time intervals, ranging from f, to f», and from 15 to t4, 
respectively, can be arranged in any one of three ways: completely disjoint intervals, 
contiguous intervals (i.e., with } = 13), and overlapping intervals. 
Let us then consider the corresponding two increments taken by X(t) over the 

two time intervals 

[X(t2) - X) (F.45) 
and 

[X (t4) — X (t3)]. (F.46) 


By virtue of (F.30), we may write the mean value of their product as 
E([X(t2) — X(t)]IX (4) — X(5)]) 
toAty bt DNA f At 
= | f?(s) ds — | f(s) ds — | f(s) ds+ | f°(s) ds. 
0 0 0 0 
Owing to the relative positions of the four points t4, t2, t3, t4, the four integrals in the 
last formula may or may not cancel against each other. Therefore, in the three cases 
stated above, one gets, respectively, 
0, for completely disjoint intervals 
0, for continuous intervals 
t4 
| f?(s)ds, for overlapping intervals. 
t3 


We summarize these results by saying that the increments of the process X(t) are 
orthogonal for non-overlapping time intervals only. 


F.9 AN APPLICATION OF THE KLT: FINDING THE TOTAL ENERGY 
OF X(t) 


One of the most important applications of the KL expansion (10.2) is the calculation 
of the stochastic integral 


j= le X?(t) dt (F.47) 
0 
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representing the total energy of the time-rescaled Brownian motion X (t). In fact, £ is a 
random variable that, by virtue of the orthonormality property of the eigenfunctions 


y(t) 
| $,(D6,(0 dt = Eom (F.48) 


is immediately seen to be given by the series 


e= | OY ZZ reno) dt = zi (F49) 


m=1 n=1 n-l 


This series expansion for the total energy £ can be further investigated by means of 
Fourier transforms, which are called characteristic functions in probability theory. 
Let us set i= V/—1 and define the characteristic function ® x()(¢) of the stochastic 
process X(t) with two alternative notations (see [4, p. 153]): 


(1) the traditional Fourier transform integral, here applied to the probability density 
fx()(x) of the stochastic process X(t); and 
(2) the probabilistic notation exploiting the notion of mean value 


oo 


justo m [^ e frode = Ee}, 
The use of characteristic functions (i.e., Fourier transforms) in probability theory 
simplifies things greatly, and was initiated by the French mathematician Paul Lévy in 
the 1920s. For instance, consider the simple integral 


E : 1 
| e e & dx = — q»0. 
0 a — iG 


From this it follows that the exponential probability density 
f(x) = ae U(x) 


has the characteristic function 


a 
(c) = : 
(0-7 
By differentiating the above integral n times with respect to C, one gets 
|. e eH OX y" qx = i 
0 (aig 


This prompts us to take a *bold" step: replacement of the positive integer n by the 
real variable v (it actually is better to replace n by v — 1). To prove that this is correct 
would take be a step too far, so we will skip the proof here; however, the reader 
should be aware that the extension of the factorial from discrete to continuum 
values is given by definition of Euler’s gamma function I'(v) (first conceived by Euler 
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around 1744) 


acetone | etti, 
0 


With this extension to the continuum, the integral above becomes 


1 : T 
| e e x" dx = (v) js 
0 (a — ic) 
The so-called *gamma-type" probability density is defined by 


v 


i a —QX V — 
Jx gamma (X) = e X U(x). 


Tv) 
The characteristic function of the gamma density is immediately seen from the above 
integral to be 


oo v v 1 


BOSE 


Let us now go back to the random variables Z7. From the KL expansion of X(t) we 
already know that the Z, are Gaussian with mean zero and variance equal to the 
eigenvalues A,. On the other hand, a famous theorem in the theory of probability— 
for the proof, see, for instance, [4, p. 130]—states that if X is a Gaussian random 
variable with mean value zero and standard deviation c, the square of this random 
variable obeys a distribution of the gamma type given by 


: | s 1 
X) £e 

fy: ) Vno fx 

Checking this against the general gamma-type density previously studied, it is seen 

that the density of the square random variables Z? is a particular gamma-type density 

(sometimes also called a x?-type density) having 


a=, 


o1 
ae 
ol 
77 28 
and, in conclusion, we see that the characteristic function of each Z2 is given by 
1 1 EET 
a 


Another useful property of the Fourier transforms that we need is the convolu- 
tion theorem, which states that the Fourier transform of a convolution is the product 
of Fourier transforms. (This theorem was first proved by the French mathematician 
Duhamel around 1833.) In probability theory, convolution of the two densities of the 
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independent random variables X and Y is very important, because it is just the 
density of the random variable sum, X + Y; that is, 


fev - || 6-0 0a 


This result, plus the convolution theorem, clearly imply that for the corresponding 
characteristic functions of the independent random variables X and Y one has 


$y,y(C) = *y(C) PrO). 


Let us apply this to the random variables Z, that we know already to be independent 
because they are orthogonal and Gaussian. From the series (F.49) it just follows that 
the energy characteristic function is found as the infinite product 


-]I*« -Ir (1.52050)! (F.51) 


In order to deal with series rather than with products, it is convenient to intro- 
duce the so-called second characteristic function V. (C), simply defined as the natural 
logarithm of the (first) characteristic function 


V.(c) = In &. (C). (F.52) 


Applying this definition to the infinite product (F.51), the latter is changed into the 
infinite series 


v=- 5 In(1— 2iA,Q). (F.53) 


yt 


E - e" 


Uw (= L 2i)” Don (F.54) 
n= i ( 


We will now introduce the statistical quantity called the cumulants, denoted K,,, 
of a random variable X. Once again, this may be a notion that not all readers may 
be familiar with, because it is mainly used by applied statisticians. Therefore, we do 
not regard it a waste of time to briefly describe how cumulants get the intuitive 
justification that later leads to their formal mathematical definition in (F.55). 

Consider the familiar Maclaurin expansion of the exponential 


and use this to expand the complex exponential appearing in the definition of the 
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characteristic function of a generic random variable X: 


dr) = |: efi (x) dx 


oo œ f; k oo (i k poo : oo ik 
-| yee fe) dx =) | rwa d 


SOR Eus] ` k=1 


where we used the definition of the absolute kth moment; that is, 


oo 

m; = | x*fy (x) dx. 
—oo 

The above Maclaurin expansion for the characteristic function is evidently related to 

the absolute kth moment by the formula 


6 (0) = km, 


meaning that, if the characteristic function of a certain probability density is known, 
all the absolute moments can be computed by differentiating the characteristic 
function and then setting the independent variable to zero 


Precisely the same definition as this, applied to the second characteristic function 
rather than to the first, yields all the cumulants K,—whence the moments may be 
found (see [5, p. 27]). That is, 
w(0 
ae 


n i 


(F.55) 


Besides this formal definition, however, there is much more that one might say about 
cumulants. For instance, it is easy to prove that the mean value of the random 
variable £ is given by 

E{e} = Kı = Vi(0) 


and the variance is given by 
c? = K, = —W"(0). 


Reverting now to our problem of determining the total energy distribution € 


of X(t), by setting ¢ = 0 into (F.54) and making use of (G.48) (to be proven in 
Appendix G) we get 


T 2n oo 
K, 2 2"! (n— 1)! | f(s) a| 5 l = (F.56) 
0 m=1 (Ym) 
yielding all the cumulants of the energy distribution of X(t). 
The mean energy of £ is a special case n = 1 of (F.56) 
T 2 oo 1 
E{e} = Ki = | f(s) i 3 —. (F.57) 
0 m=1 (Ym) 
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However, one can also write the following expression for E{e}: 
T T 
E{e} = zf | x^) a) 5 | E(X^(0)dr. (F.58) 
0 0 
On the other hand, (F.30) with t; = t; = t leads at once to 
t 
E(X?()) = | f(s) ds. (F.59) 
0 


Thus, (F.58) yields for the mean energy of X(t) 


E{e} = |: dt i f^ (s) ds. (F.60) 


Of course, (F.57) and (F.60) are equivalent. Therefore, one finds 


e qn f i [^o il (F.61) 


2 (Yin)? | [ f(s) a ; 


We conclude that, although no explicit expression for the 7, is known, it is possible to 
sum a series like (F.61) involving them. The explanation of this apparent paradox 
must lie deep in the theory of Bessel functions, and is unknown to mathematicians at 
this time. 

Having found an explicit formula for the mean energy in terms of f(t) such as 
(F.60), it is natural to seek a similar expression yielding energy variance. We shall 
now prove that it reads 


o=4 [ dt | dv | | fs) a| . (F.62) 


0 


Though this result is simple, its proof is not so. The starting point is, of course, the 
definition of variance as 


c? = Efe”) — E’{e}. (F.63) 
The second term is known by (F.60). The first term is calculated to be 


E{e?} = zf [ x^() arf xo as} = | a[ dsE(X^()X^()) — (F.64) 


0 0 0 0 


In order to rewrite the integrand, note that X(r) and X(s) are Gaussian with zero 
mean. Therefore, one is allowed to apply the following property 


E{X?(t)X?(s)} = E(X? (n) k(X?(s)) + 2E^(X (0X(s)) 


-[r@af roon | roe} Ess 
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where (F.30) and (F.32) were used in the last step. Thus, (F.64) yields 


ER y af af [re ds [roy dy + i [ee a|} 


0 0 
= ja dt i f? (x) dx [ ds J f(y) dy - 2 | dt i ds | ie f?) d| i 
T T t^s 2 
= Ef{e}Efe} + 2 «| al | PO) d! (F.66) 


where (F.60) was used twice to rewrite the first term. A remarkable simplification now 
occurs. On inserting (F.66) into (F.63): the two terms E^(e) — E’{e} cancel, and the 
energy variance becomes 


cl-2 i dt i ds | N f^») d È (F.67) 


The next difficulty lies in handling the minimum, ¢ ^ s, which is greatly simplified by 
the use of the unit step function: 


U() = 1 fort>0 (F.68) 
~ 10 fort<0° f 


In fact, the minimum may be rewritten as a sum of two terms, resulting in 


o =2 ik dt IN asf [ro i "Us Eyes [re i "UG - 9} 


=2 j di | f^) d| i |: dsU(s — f) +2 N D. | ji f^) a f diU(t — s). 


(F.69) 


The two terms differ only in the variables ¢ and s, so 
T t 2 pT T t 2 
c? -4| a| [eo dz! | 4-4] a-» [ro d! dt. 
0 0 t 0 0 


Finally, we use integration by parts to get: 


| f?(z) d ] B +4 Ji dt | dv | | f^(z) d 


| f(z) a| 


0 


T p 
-4| «| do| 
0 0 


which is recognized to be the same as (F.62), the desired result. 
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Appendix G 


Maccone First KLT Theorem: KLT of all 
time-rescaled Brownian motions 


G.1 INTRODUCTION 


In Section F.4 the problem of finding the KL expansion of standard Brownian 
motion was solved completely. That was possible because the differential equation 
for the eigenfunctions was just a simple harmonic oscillator equation, whose solution 
is trivial. 

In the present chapter we face the problem of finding the KL expansion for the 
time-rescaled Brownian motion defined in Appendix F. This problem is rather 
involved from the analytical point of view, but we are going to show that it can 
be solved completely by resorting to an unusual type of Bessel function of the first 
kind whose order is not constant in time. 

Some mathematicians might thus be tempted to explore these new special func- 
tions more in depth. Physicists might do so for their applications, some of which will 
be brought to light in the forthcoming chapters. 


G.2 SELF-ADJOINT FORM OF A SECOND-ORDER 
DIFFERENTIAL EQUATION 


When we present the KL eigenfunction expansion of the X(t) process in Section G.3, 
the calculations will be lengthy. Therefore, it appears convenient to isolate within the 
present section the content and proof of a lemma that will later be used in Section 
G.3. This lemma deals with the general self-adjoint form of a linear differential 
equation of the second order, and it will help putting a certain differential equation 
in Section G.3 into its own self-adjoint form. 


! The original results appearing in the present chapter were first published by the author in 1984 
in [1]. 
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Consider the most generic linear homogeneous ordinary differential equation of 
the second order with non-constant coefficients 


A(t) y" (0) + B())y' (n + C()y()) = 0. (G.1) 
Since the A(t) coefficient cannot vanish identically, we can divide the entire equation 
by it, illustrating that it actually has two independent coefficients rather than three: 


Bt) vy CW 


y" (t) Ve (t) + ar =0. (G.2) 


We are now going to prove that any differential equation of the form (G.2) may 
be put into its own self-adjoint form that reads 
d 
m [Py O] + RU) y(t) = 0 (G.3) 


which is the well-known Sturm—Liouville form of the equation. In other words, we 
must prove that the new coefficients P(t) and R(t) may uniquely be expressed in terms 
of the old coefficients A(t), B(t), and C(t). 

To this end, the derivative in (G.3) is expanded to give 


P(t)y"(t) + P'(y (0) + ROYA = 0 (G.4) 
and the equation divided by P(t) (which cannot vanish identically) to give 


y"(t) + Pye + m0 =) (G.5) 


By comparing (G.2) and (G.5), the following pair of simultaneous equations is found: 


Bit) P() d 
A(t) = P) E. [In P(1)] (G.6) 
C() RO (G.7) 
(n P(t) 
Now (G.6) may be integrated at once, yielding the solution 
P(t) = ela (G.8) 
R(t) = P(t) as = Wel aydi (G.9) 


These are the required formulas yielding P(t) and R(t) in terms of A(t), B(t), and 
C(t), and the theorem is thus proved. 

Let us now put this theorem to work by reducing the following differential 
equation to its own self-adjoint form: 


AR Yn(t) + Uer E puo * { D E + x ps =0. (G.10) 
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Evidently, (G.10) coincides with (G.1) if we set 


_ x(t) 
A(t - f, (G.11) 
xX) , 4 [ x() 
80-0] EUM 
4 [x(9] , x() 
c()- E ra (G.13) 
and if the unknown functions y,(r) with y(t) can be identified. 


We now want to find the new pair of coefficients P(t) and Q(t) defined by (G.8) 
and (G.9), respectively. Dividing (G.12) by (G.11), we get 
x'(t) , d [ x() 
on T As 
B) f^() alr 


A) x) (G.14a) 
f(t) 
The key to further steps lies in noticing that both terms are logarithmic derivatives. 
Hence 
d E 
Bü) xO @LPO 
A(t) — xQ) x(t) 
PO 
E d |. | x) 
a xo ez nS] 
d t 
"apo ems 
_d x) ]] ah [xe 
-a npe] 7 [^ia | EM 
By inserting (G.14b) into (G.8), we can now find the coefficient P(t): 
ny = Hn dibaje e Sol] x0. aay 
The coefficient R(t) is also found by virtue of (G.9): 
€) py uad A [XO] xO 
R= FPO EET o da P 


In conclusion, the self-adjoint version of the differential equation (G.10) reads 


D pe Z0 + xof i " + x EIU - 0. (G.17) 
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G.3 EXACT SOLUTION OF THE INTEGRAL EQUATION FOR KLT 
EIGENFUNCTIONS OF ALL BROWNIAN MOTIONS OF WHICH 
THE TIME IS NOT ELAPSING UNIFORMLY 


In the present section we completely solve the problem of finding the KLT of any 
time-rescaled Brownian motion (i.e., of any Gaussian process, in practice). 
Our proof develops in three subsequent steps that may be summarized as follows: 


(1) The KLT integral equation (10.18), with the time-rescaled Brownian motion 
autocorrelation (F.30), turns out to be a Volterra-type (and not Fredholm-type) 
integral equation. In other words, it can be transformed into a linear differential 
equation of the second order in the unknown KLT eigenfunctions jointly with 
two boundary conditions on the eigenfunctions that we will soon discover: an 
initial condition and a final condition. 

(2) Back in 1984 this author discovered (and published) the fact that this differential 
equation can actually be reduced to the standard Bessel differential equation by 
virtue of two analytical transformations: (i) suitably changing the unknown 
function and (ii) suitably changing the independent (time) variable. The latter 
time transformation is actually a general (non-linear) time-rescaling paving 
the way to the applications of our results in the theory of relativistic 
telecommunications. 

(3) The general form of the KLT eigenfunctions for all the time-rescaled Brownian 
motions (i.e., Gaussian processes) is thus the product of a time-rescaled Bessel 
function of the first kind J,(j (t) (where the order v may itself depend on time, in 
some cases) multiplied by another time function that represents one more rescal- 
ing in time. As for the KLT eigenvalues, we will show that they are essentially the 
zeros of certain linear combinations of the J (t) and their derivatives. 


Let us start from the KLT integral equation (10.18) with the autocorrelation (F.4) 
T 

Ll 

A first consequence of (G.18) is easily found by setting t, = 0. In fact, because of 


the minimum f, ^ f = 0^ t; = 0, the entire left-hand side of (G.18) vanishes, and 
one is left with 


MEC as alts) dis = Ad (t). (G.18) 


0 


$.(0) = 0. (G.19) 


This is the initial condition fulfilled by the eigenfunctions. 

Let us now proceed toward the full solution to (G.18). A typical feature of 
the Volterra-type integral equations is that any such equation may be changed into 
a differential equation with two boundary conditions. For instance, in the case of 
(G.18), we can temporarily set 


m(tj) S tj Ah (G.20) 
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to denote the minimum f, ^ f; as a function of tj. Then we can use the Leibniz 
theorem for the differentiantion of an integral to get 


mti) mth) 9¢2/¢ 


0t Jo 0 Ot dti dt, 
d 
- Pa) ED = fa) Ur - n) (G.21) 


where use of (F.36) was made in the last step. It follows that if both sides of (G.18) are 
differentiated with respect to t,, (G.20) yields 


T 
| a( ts) f^ (6) Ut — th) dt = Ae. (th). (G.22) 
That is, 


T 
Po) | et) dts = sot). (G.23) 
ti 
A glance at (G.23) shows that setting t; = T results in 
$,(T) — 0. (G.24) 
This is the final condition fulfilled by the eigenfunctions. 
Let us now rewrite (G.23) in the form 


; LA ovt) 
| Ont) dt; = An FI) 3 


In order to let the integral disappear, we must differentiate both sides of this with 
respect to t,. That finally yields, with some rearranging, 


5 m 6| + a0 = o (G.25 
This is the differential equation fulfilled by the eigenfunctions. It is already cast into 
its own self-adjoint form. 

Having thus changed the integral equation (G.18) into the differential equation 
(G.25), we must now solve the latter subject to the boundary conditions (G.19) and 
(G.24). Now a great result comes. We discovered that it is possible to reduce (G.25) to 
the standard Bessel differential equation (see, e.g., [2, p. 4]) 


APP p | ^ reo -0 (G.26) 


on replacing the eigenfunctions by means of a product of two unknown functions like 
ost) E X(A)Yn(2)- (G.27) 
Then differentiating (G.27), and inserting it into (G.25), the latter is turned into 


D Sun En 70 + x) y, (t) = 0. (G.28) 


330 Appendix G: Maccone First KLT Theorem: KLT of all time-rescaled Brownian motions 


Performing differentiations with some rearranging of the terms, (G.28) becomes 


oe + po +4 P pun & { a EM + E pw = 0. 


This differential equation is just (G.10), and, as we already know from Section G.2, 
it may be cast into its own self-adjoint form given by (G.17) 


s pm + «o i a + au IIO - 0. (G.29) 


By so doing, we have performed one of the two allowed substitutions in any differ- 
ential equation like (G.28), i.e., changing the unknown function. The only remaining 
change allowed by the theory is a change of the independent variable (i.e., time). 
Changing time means time rescaling. Thus, let us make this time rescaling x = w(t) on 
the Bessel differential equation (G.26), turning it into 


HE 
di [vn 


Now, the differential equations (G.29) and (G.30) must coincide in order to yield the 
solution y,(t) = Bessel function of w,(t) By equating the coefficients of each term, 
we get a pair of simultaneous equations: 


x). ) 


ye etie -20 =o. (G.30) 


f) ww) (G.31) 
d [xA x(t) AG) 
OG Ea pes \ A) — v7] TO (G.32) 


Our next task is the full solution of this pair of simultaneous equations, in terms 
of the only known function f(t) Let us start by inspecting (G.31). Its left-hand side 
does not depend on the subscript (i.e., variable) n. We thus infer that the same thing 
must happen to the right-hand side of (G.31). Hence, we must have the following 
functional dependence: 


Wy (t) = I A(t). (G.33) 


In other words, a new constant /, has been introduced as well as a new time- 
dependent function 0(t) to perform the separation of the variables ¢ and n. Let us 
now rewrite the simultaneous equations (G.31) and (G.32) by aid of (G.33) to get the 
new pair of simultaneous equations 


xu) e) 

PA H (G.34) 
dfx "A 

vo[Z [XO]. 0) wet -efO. as 


Once again, only two terms depend on n in (G.35), causing (G.35) to split into 
three more simultaneous equations. Adding these to the previous equation (G.34), we 
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now get a set of four simpler simultaneous equations 


x(t) A(t) 

f vo T 
d[x(0] | 209 

xOz E v? 10 (G.37) 

x (A) = 0(0)"(2) (G.38) 

r- ie (G.39) 


To solve this set, we eliminate x7 (t) between (G.36) and (G.38), finding an easy 
differential equation in the unknown function 0(f) 


(eo - r3. 


This differential equation may be solved at once by separation of variables, yielding 
the solution 


O(t) = IMS ds (G.40) 


where the plus sign must be taken in front of all square roots because the rescaled time 
is always positive. Equations (G.33), (G.39), and (G.40) then yield the v, (1) function 


1 E 
y(t) = |o ds (G.41) 


while Equations (G.38) and (G.40) yield the expression 


xl) = f) | f(s) ds (G.42) 


for the x(t) function. Finally, Equations (G.37) and (G.36) yield, for the order v of 
the Bessel functions, the new time function 


_ [x34 [x0 
vs E apa Ad 


Only after several attempts was this author able to further transform this expression 
into an easier one. That will be presented in Section G.4. 

So far, we have been discussing Bessel functions without actually determining the 
precise kind that applies to the particular problem we are facing. We now do so by 
noting that in the standard Brownian motion case, described by the functions 


f(t) 81 
x(t) = vt 
v(t) = i 
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one gets just the classical sine eigenfunctions (F.20) if, and only if, Bessel functions of 
the first kind are chosen. Therefore, only Bessel functions of the first kind fit our 
problem, and only they will be retained among all the possible kinds of Bessel 
functions, making the solution to the differential equation (G.26) read 


yalt) = Jug (bs (0) = Ju (=|, f(s) i) l 


Next, we turn to the orthogonality property for the eigenfunctions ¢, (7) 


0= | S(t), (t) dt = | Nox)» - Nyx)ys() dt 
0 0 


T F 1 t 1 t 
= NaN, | dtf(t | ds f(s) J, (=| f(s ds) J, (=| f(s ds) G.44 
ü (| Oal T=] O ol HIF ( ) 
holding for m 4 n. Note that the new, unknown normalization constants N,, had to 
be introduced here. We now wish to prove that (G.44) is just a disguised form of the 
orthogonality condition (holding for m 4 n) 


1 
| XSL (JmX) Ji(gyx) dx =0 formzn 
0 

which is known to be fulfilled by Bessel functions of the first kind J, (x). This is called 
the Dini orthogonality condition because it can be used to expand an arbitrary 
function over the set of Bessel functions J,(x), and this series expansion is called 
the *Dini series" because it was proved for the first time by the Italian mathematician 
Ulisse Dini of Pisa in 1877. For a thorough description of these topics in the theory of 
Bessel functions, the reader may wish to consult [2, p. 70, entry (48)]. 

We now substitute a new variable x for t in (G.44) by virtue of the equation 


x jo ds = [o ds. (G.45) 


It is immediately seen that for t— 0 then x — 0, and for t —^ T then x — 1. 
Differentianting (G.45), we get 


T 
a| f(s) ds = f(t) dt. 
0 

Hence 


dt = ————— 
f(t) 
When this is replaced into (G.44), a “miracle” occurs (i.e., the time-rescaling function 
f (t) is canceled out from the integrand). This is a hint that we are on the right track to 
reach the Dini orthogonality condition. In fact, by virtue of the new definition 


) | I (s) ds (G.46) 
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the orthogonality expressed by (G.44) becomes 


1 
| x T(x) (559€) F(x) (Yn) dx = 0. 
This is, indeed, the desired Dini orthogonality condition rewritten in the notation 
required by our needs. 

Also, from the integral equation (G.18) it appears that the eigenfunctions 9, (1) 
may be multiplied by the arbitrary constant called the normalization constant and 
denoted by N,. The numerical values of these normalization constants may be 
established in a fully arbitrary fashion. However, it is customary to determine them 
so that the eigenfunctions have “unit length" in the Hilbert space; that is, 


ji li P(N dt = N? [no as 


where the new Bessel function of order v((x)) is given by (G.43) with the substitution 
(G.45). The normalization condition (G.47) is the case m =n of the orthogonality 
condition (G.44), and the right-hand side of (G.47) is a definite integral that must be 
computed, either analytically or numerically, in order to determine the normalization 
constants N,. 

To complete the solution to the integral equation (G.18), we still need to find the 
eigenvalues A,. From (G.46) it follows that: 


2 


1 
| x [Fcc 09]? dx (G.47) 


T 2 1 
= |J f(s) as| , (G.48) 
(5)? 

This formula establishes a one-to-one relationship between the eigenvalues A, and the 
unknown constants ^,. Finding the A, thus means finding the y,, but how can that be 
done? A clue comes from consideration of the standard Brownian motion case 
developed in Section F.3. There Equation (F.22) virtually determines the A, by virtue 
of the final condition (F.17), which is the same as (G.24). Since the initial condition 
(G.19) is identically fulfilled by any Bessel function of the first kind, we are forced 
to resort to the final condition (G.24). This final condition plus the expression (G.27) 
for the eigenfunctions $,(1) yield, after one differentiation 


FOyy, 
| I (s) ds 


0 


OS yr) (Ya) 1 


X (Journ) + x(T) Jun(w)*—3, v(D|-09 (G49) 


This is a linear combination of the Bessel functions and their partial derivatives, 
whose zeros are the required ¥,. Finding an analytical expression for the zeros of 
(G.49) is, in general, impossible, and one must thus resort to a numerical solution of 
(G.49). However, there may exist some particular cases of the f (t) function for which 
the zeros of (G.49) can be found, albeit in an approximated form. In Appendices H, I, 
and J we will give examples of how that can be done. 
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G.4 A SIMPLER FORMULA FOR BESSEL FUNCTION ORDER 


As mentioned before, the expression (G.43) for the order of Bessel functions 


— [x04 [x 
An y -P(A di EJ 


is cumbersome because of the expression of (G.42) 


in terms of the only known function f(t). 

It would thus be desirable to have a single formula yielding the order v(t) directly 
in terms of the f (t) function, without invoking the xy(1) function. The present section 
is devoted to proving that such a formula reads 


2 


l | (9d| afinar idara 
uS F(t) HI di | 2 de on 
Since the proof is rather lengthy, we set, for convenience 
fzf() G.51 
1_ df(t) 
=a G.52 
» EFO 
f = d? G.53 
| = IM ds. G.54 
0 
Then, from (G.42) it follows that: 
]E oe d 
In x(t) - In +5In| (G.55) 
" i2 
ORTARA in 
dt 29 sal) x| ` 
2 
Me | £12 42 J4p2| | r4 
zw me peer = 


dt? 2f2 l 
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The order v(t) of (G.43), by virtue of (G.56) and (G.57), now reads 


3(t) d 


~ 


>L 
w 
a 


Pa 


à E ; (a Eo e Vo : 2j 


= 246 
~~ 2dt|N fA 


ar far repu Parr |r 
)] 


2 | aff 
| 


-fi 


and (G.50) is proved. 


ror - ngo) 


G.5 STABILITY CRITERION FOR EIGENFUNCTIONS 


335 


(G.58) 


An amazing feature of eigenfunctions ¢,(¢) is that their behavior in time may be 
predicted even without knowing their actual analytical expression, as we prove in the 
present section. The starting point is the Sonine—Polya theorem (see [2, p. 205]), which 


states that, if in the diffe 


rential equation 


d 


a ECW 62) + ov) = 0 


(G.59) 
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Table G.1. Stability criterion for eigenfunctions ¢,(f). 


Sign of the Shape of the KL Description when Description when 
logarithmic eigenfunctions T is finite T is infinite 
derivative of Pnt) 
f(t) 
Positive ó (1) Divergent Asymptotic unstable 
n 


Zero Sine/cosine type Simply stable 


Negative Convergent Asymptotic stable 


K(x) and ó(x) are positive and continuously differentiable, and if K(x)ó(x) is 
monotonic, then the successive (relative) maxima of |y(x)| form an increasing or 
decreasing sequence according as K(x)ó(x) is decreasing or increasing. 

We are going to apply this theorem to the differential equation (G.25), which 


reads 


1 


x alt) =0. 


S mon] + 


By checking this against (G.59), one evidently finds the correspondences 


Kat 
y(x) x o, (t) 
1 
P» 2 (G.60) 
(x) = ~ = = constant > 0 


ae EE 
| f (s) ds 
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where (G.48) was used in the last formula of (G.60). We thus see that the require- 
ments of the Sonine-Pólya theorem are fulfilled only if f°(f) is assumed to be 
monotonic, which will indeed be the case in all physical applications we are going 
to consider in the book. 

Now, it is important to know whether K(x)ó(x) is decreasing or increasing— 
namely, whether its derivative is negative or positive. With easy steps from (G.60), 
it follows that 


d | 1 1 | 1-2 ("0 


dt | f2(t) An AT O 
= 2 f(t) (negative \ din f(t) 
E Ant? (t) S(O PRU ^d ` (G.61) 


Combining this with the Sonine-Pólya theorem statement, we get the scheme shown 
in Table G.1. In Chapter 11 we extended this stability criterion to the theory of 
relativity: see Table 11.1. 
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Appendix H 


KLT of the B(t?”) time-rescaled 
Brownian motion 


H.1 INTRODUCTION 


The topics considered in the present chapter are twofold: on the one hand, they can be 
regarded as a particular application of the results obtained in Appendices F-G to a 
case that allows analytic calculations to be easily carried through to completion; on 
the other hand, new light is shed on the theory of certain H-self-similar stochastic 
processes, in the wake of the celebrated results obtained by Benoit B. Mandelbrot in 
his theory of fractals. 


H.2 THE TIME-RESCALED BROWNIAN MOTION B(t?") 


Consider the process Bp;;(t)—where subscript PH refers to the “power H"—defined 
by the white noise integral 


1 
t H-} 


Bon(t) = ym (H.1) 
By setting ry 
By ce tee 
pois rs) (H.2) 


the definite integral of the square of this function from 0 to T is given by 


t " t pol pH 
| f (s) ds = | : i ds — aw 
9 rne) CER) 
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Equation (F.40) shows that (H.1) is the same as time-rescaled Brownian motion 


pH 


Bpy(t) = B i 
2HI? (#+5) 


(H.3) 


This formula, by virtue of the self-similarity to the order 1/2 expressed by (F.6), 
namely 


B(ct) 2 VcB(t), c>0 (H.4) 
becomes 
Bayi) = i i BUSY H>0. (H.5) 
vanr(a e) 


We thus see that Bpy(t) is essentially a new Brownian motion whose time variable 
does not elapse uniformly. Rather, it is accelerated /^"-like for H > 1/2, and 
decelerated z” -like for H < 1/2. 

The application of (H.4) to (H.5) immediately yields the important self- 
similarity property 

Bpy(ct) = c" Bpy(t), C > 0 (H.6) 

which is called the self-similarity to the order H, or H-self-similarity of Bpy(ct)— 
again, the subscript PH (“power H”) in our notation reminds us of this. 

Let us now consider two more processes: 


KEDE 


Brg(t) = i r(w+4) 


2 
and 
ae et) ae 


1 
Sar G + 5) 
both of which are H-self-similar (as can easily be proved): 
Bry (ct) = c" Bry (0), (H.9) 
Byp(ct) = c" Byg(t). (H.10) 


Byu(t) = | 


The process B; y(t) is the Riemann-Liouville fractional integral to the order H — 1/2 
of Brownian motion: it is an integral for H > 1/2 and a derivative for H < 1/2 
(see 1, p. 115], [2, Vol. 2, p. 181], and [3, the whole book]'). The definition (H.7) 
was given in 1953 by the French mathematician Paul Lévy [4, p. 357], who confined 
himself to finding the process variance without further investigations. The process 


! However, only fractional integrals of functions—and not of stochastic processes—are 
considered in these works. 
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Bywg(t) is the Weyl fractional integral to the order H — 1/2 of Brownian motion, and 
was first considered in 1940 by Kolmogorov [5]. In 1965 Mandelbrot used its self- 
similarity to account for a hydrological law discovered in 1949 by Hurst [6]. 
Ever since, Mandelbrot and co-workers were mainly responsible for developing 
the computer applications of the process Bjyg(t) (notably in [7]). An excellent list 
of references to this and related topics, updated to 1982, can be found in Mandel- 
brot’s book about fractals [8]. It should also be noted that a detailed analytical study 
of both processes (H.7) and (H.8) offers considerable difficulties. It is possible to show 
that (H.1) may be regarded as the first-order approximation to both (H.7) and (H.8). 
As a result of this we believe our results are interesting, particularly with regard to the 
energy distribution of the process Bpy(t), the study of which can be carried on with a 
considerable amount of details (Section H.4) by exploiting the KLT of Bpy(t) that we 
derive in the next section. 


H.3 KL EXPANSION OF Bpj(f) 


We are now going to derive the KL expansion for Bp;(t) as in (H.1). Evidently, we 
are dealing with the special case of f(t) given by 


tH 


fÀ = r(a+3) 


(H.11) 


Standard Brownian motion corresponds to the special case H = 1/2 of all results to 
follow, because at the denominator of (H.11) one then uses the formula I (1) = 1. 

Let us first consider autocorrelation and variance. From (H.11) and (F.30) 
integration easily yields the required autocorrelation of Bpy(t) 


nA a (t Ab)?” 
E{Bou(t)Brn(t)} - | fi —R RM. quaa 
$ 2HT? G + 5) 
Substituting ¢; = f; = t into (H.12) immediately gives the variance 
: pH 
O Bry (t) = t (H.13) 
2HI? c «E 5) 


Unfortunately, a much longer proof is required to derive the following explicit 
formula for the KL expansion of Bpy(t): 


H oo 


t 1 HH 
Boult) = X() = 2H +1) -—— -Y> Z J|m—al. (H14 
put) (£) ( ) THH 5 PAGAJ (s a) ( ) 
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(1) The order v of the Bessel functions J,(...) is given by 
2H 
v= : 
2H «1 
Hence it does not depend on time, and this circumstance is vital to all 
forthcoming developments because it simplifies things greatly. 
(2) The exact constants *, are the real positive zeros of the Bessel function of order 
v — | arranged in ascending order of magnitude 


J, a) =0. (H.16) 


(H.15) 


(3) The exact normalization constants N, are given by 


ye Gi 


THAT O) 
(4) The exact eigenvalues A, depend on the y„ according to 
2H+1 
ys t : (H.18) 


n 1 2 1 2 
H--IiHe- Yn 
(#43) (#43) 
(5) The Z, are Gaussian random variables with mean zero and variance A. 


To start the proof, let us consider the function x(t), defined by (G.42), which by 
virtue of (H.11) takes the form 


nd 


y(t) = i m (H.19) 
H+=T|H+-= 
E CE) 
Then (G.43), or, equivalently, (G.50), yields the order of the Bessel functions, which 
after some calculations is seen to be given exactly by (H.15). Since the latter is a 
constant, we have 


v'(t) — 0, (H.20) 
so that the term with v/(T) in (G.49) vanishes 
(T): n 
XC) nfi) + x(T) EDD Fen (7) = 0. (H.21) 
| f(s) ds 
0 
Inserting (H.15) and (H.19) into (H.21), after a few steps one finds 
2H 
Jn) + Yn vn) = 0 (H.22) 


2H +1 
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which can be shown to be (see [2, p. 11, entry (54)]) the same as 
^nJ v1 (Yn) =0. (H.23) 


The 4, cannot vanish, so (H.16) is proved. Finally, (H.17) for the normalization 
constants N, and (H.18) for the eigenvalues A, follow from (G.47) and (G.48), 
respectively, on replacing the time-rescaling function (H.11) and integrating, as we 
shall prove in a moment. 

But, let us go back to (H.23), which states that the +, are the real positive zeros, 
arranged in ascending order of magnitude, of the Bessel function of order v — 1. 
No formula explicitly yielding these zeros exactly is known. Yet it is possible to find 
an approximated expression for them by aid of the asymptotic formula for J,(x) 


: : 2 Um T 
lim J,(x) lim yz cos (x 5 a (H.24) 


In fact, from (H.15) one first gets 


1 
2 2H4l 


Second, (H.24) and (H.25), checked against (H.23), yield 


2 4 £ 
z " DEN Ty, H.26 
0 = J, as) T (a Boei ;) 


v—-1- 


(H.25) 


Hence 
T T T 
N = H.27 
and finally 
T T 
ES S a OH ET) (n 2 1,2,...). H.28 


The first 32 approximated »,, obtained by means of (H.28), appear in Table H.1, for 
various values of H 7 1/2. In the Brownian case H — 1/2, (H.28) is an exact formula. 
We recall that these y, give the pace of convergence of the KL expansion, inasmuch as 
the standard deviations of the Gaussian random variables Z, depend inversely on the 
squares of the y, by virtue of (H.18). 

Next we want to prove (H.17) for the normalization constants N,. From (G.47) 


and (H.11) it follows that: 
1 
Ho "p Hs | 
2 2 


This integral is calculated within the framework of the Dini series, and the result is 


12 N}. x J2(n,x) dx. (H.29) 


1 
1 
Js - gab + (98 9l (1.30) 
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time-rescaled Brownian motion 


Table H.1. Approximate values of the constants Yn. 


H=05 | H=06 | H=0.7 | H=08 |H=09 | H=10|H=o 

Brownian 
n-l 1.571 1.642 1.702 1.752 1.795 1.833 2.356 
n-2 4.712 4.784 4.843 4.894 4.937 4.974 5.498 
n=3 7.854 7.925 7.985 8.035 8.078 8.116 8.639 
n=4 11.00 11.07 11.13 11.18 11.22 11.26 11.78 
n=5 14.14 14.21 14.27 14.32 14.37 14.40 14.92 
n=6 17.28 17.36 17.41 17.46 17.50 17.54 18.06 
n=7 20.42 20.50 20.55 20.60 20.64 20.68 21.20 
n=8 23.56 23.63 23.69 23.74 23.79 23.82 24.35 
n=9 26.70 26.77 26.83 26.88 26.93 26.96 27.49 
n= 10 27.84 27.92 27.98 30.03 30.07 30.11 30.63 
n=11 32.99 33.06 33.12 33.17 33.21 33.25 33.77 
n=12 36.13 36.20 36.26 36.31 36.35 36.39 36.91 
n= 13 37.27 37.34 37.40 37.45 37.49 37.53 40.05 
n= 14 42.4] 42.48 42.54 42.59 42.64 42.67 43.20 
n=15 45.55 45.62 45.68 45.73 45.78 45.81 46.34 
n=16 48.69 48.77 48.83 48.88 48.92 48.96 47.48 
n=17 51.84 51.91 51.97 52.02 52.06 52.10 52.62 
n= 18 54.98 55.05 55.11 55.16 55.20 55.24 55.76 
n= 19 58.12 58.19 58.25 58.30 58.34 58.38 58.90 
n= 20 61.26 61.33 61.39 61.44 61.48 61.52 62.05 
n=21 64.40 64.47 64.53 64.58 64.63 64.66 65.19 
n= 22 67.54 67.62 67.67 67.72 67.77 67.81 68.33 
n= 23 70.69 70.76 70.82 70.87 70.91 70.95 71.47 
n= 24 73.83 73.90 73.96 74.01 74.05 74.09 74.61 
n=25 76.97 77.04 77.10 77.15 77.19 77.23 77.75 
n= 26 80.11 80.18 80.24 80.29 80.33 80.37 80.90 
n= 27 83.25 83.32 83.38 83.43 83.48 83.51 84.04 
n= 28 86.39 86.46 86.52 86.57 86.62 86.66 87.18 
n= 29 87.53 87.61 87.67 87.72 87.76 87.80 90.32 
n= 30 92.68 92.75 92.81 92.86 92.90 92.94 93.46 
n= 31 95.82 95.90 95.95 96.00 96.04 96.08 96.60 
n= 32 98.96 97.0 97.0 97.1 97.1 97.2 97.75 
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This formula, however, may be greatly simplified by eliminating »,J,(y,) from 
(H.22). In fact, one finds 


Ande (In) = v Jin) (H.31) 
and (H.29), by virtue of (H.31), becomes 
nina put pum (H.32) 
(#+5) r(#+5) 
Thus 
(ues 
N, = : (H.33) 


TEI (9) 


This is the exact expression of the normalization constants. An approximated 
expression can be found on inserting both (H.28) for the approximated y, and 
(H.15) for the exact v into the asymptotic expansion (H.24) for J,(»,) 


2 Qus T T "2H T 
T 
Tn 4 2(2H+1) 2(2H+1) 4 
=a 2 |cos(nm — 7)| = 4| a 
Tn Tn 


By substituting this into the exact expression (H.33) for N,, and using the approxi- 
mated expression (H.28) for the ^,, it follows that: 


T l 1 l l 
TENCON 4 38H31Y (H.34) 


These are the approximated normalization constants. 
A similar procedure applies to eigenvalues A,. In fact, from (G.48) and (H.11) we 
get the exact formula 


Jin) eI 


T?" 1 
Am ; (H.35) 


i CEDIICID Cu 


Finally from (H.35) and (H.28) we get the approximated formula 


[Hu 1 


Ay & . : 
n IV I I EU 
H+) ERES aae cc 
( +5) ( +5) ^ (x 4 xu) 


These are the variances of the independent Gaussian random variables Z,,. 


(H.36) 
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We may now summarize all the results found in the present section by writing 
two KL expansions: the exact one 


Ema) es 1 pnt 
Xe un rm (H.37) 


n-l 


and the approximated one 


1 H 1 
v2 G + 5) E i 
ce [^3 2nH 
2 > Z, sin (» T ; (H.38) 
n=1 


X(t) = 
(0) TH Til 20H41) 4 


H.4 TOTAL ENERGY OF Bpp(t) 
In 1944 Cameron and Martin [9] proved that the random variable 


T 

je | B°(0) dt, (H.39) 
0 

which is the total energy of standard Brownian motion, has the characteristic 

function (i.e., Fourier transform) 


$t) Ege. (H.40) 


cos(T 4/2iC). 


We are now going to prove that the above result is generalized by our following 
result: the total energy of Bp;;(t) given, in analogy to (H.39), by the random variable 


i= [ Byli) dt (H.41) 
0 


has the characteristic function 


6, (0) = ; (H.42) 


T THU |1- TUM mE 
()I—À—| a —— 
r(s 5) r(# +3) 


To prove (H.42), consider (F.51), where the A, are now given by (H.18) and the y,, 
by (H.23). That is, 


o,(0 = [[a = 2.0 7 = ITT} 1- 
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Let us check it against the infinite product expressing J,,(z) 


oo z? 
PATAT I =) 


n-l 


whose proof appears on p. 498 of [10]. On the one hand, the constants j,,, in the last 
equation are evidently the real positive zeros of J,(z), arranged in ascending order of 
magnitude, while, on the other hand, the +, are the zeros of J,_;(x) by (H.23). Thus, 
we can let the last two infinite products coincide by setting 


Yn = jan 


2H415; 
NN RE (H.43) 


» 3 
T G + 5) 
Equation (H.42) for the characteristic function of the total energy of Bpy(t) is thus 
proved. It can be inverted numerically by a computer so as to yield the total energy 
distribution of Bp;;(t) to any degree of accuracy. 

As for the the cumulants (and hence also the moments) of the total energy 
distribution of Bp;;(t), they are given by the expression for K, in (F.56) with f(t) 
given by (H.11) 
nent) oo 1 


a A 


Moreover, although an explicit expression for the y, (other than the approximated 
(H.28)) is unknown, it is possible to sum the series appearing in (H.44). In fact, we are 
now going to prove that all the cumulants of the total energy distribution of Bpy(t) 
are given by 


K, — 2" (n (H.44) 


n—lzpn(2H-l) E ! 2n—1 
K= 3 = Ge 5 nm E 271 E) 
— 1): x=>0* | ax v-1U 
Ee) 


gn! T'Q8*0 


(3 


where the quantities c P, o(2, o0), 5(9, 59. and o®) appear on p. 502 of [10]. v is to 
be replaced by H via (H.15). In fact, consider the series 


)!- c? 


v-]l 


(H.45) 


< l 
Pp x = Sxy-1 = di (H.46) 
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(k) 


v—l 


where the notation S>,_,_; is used on p. 61 of [11], while the notation c", is used on 


p. 502 of [10]. Then 
a-i _ (X) 
2J, (x) 


Me 


Sok p-1X (H.47) 


> 
Il 


is the power series in x, with coefficients S2% ,_;, whose proof is given on p. 61 of [11]. 
Therefore, the coefficients are 


1 sta |a” / IC 
Sv- = Ok Ty tm Es (t Qs) GE) 


and the sum of the series (H.46) is obtained. 
Having found all the cumulants, we can derive expressions of the most interesting 
statistical parameters of total energy. 


(1) Mean value of total energy 


Ki = Efe} = eae (H.49) 
LUSIT SHOHE) 
(2) Variance of total energy 
T4832 
K, =0 = . H.50 
2 = 7e 23H?QH + 1)(4H +1) (E90) 
(3) Third total energy cumulant 
T3084) 
K, = : H.51 
3 FB (2H + 1)(3H + D(4H + 1) al) 
(4) Fourth total energy cumulant 
3(11H + 3) T C+D 
K,—— ; (H.52) 
H*(2H + D)(3H + 1)(4H + )*(8H + 3) 
(5) Skewness of total energy distribution 
K, _2V2H+1V4H +1 (£153) 
(Ki | 3H 1 
(6) Kurtosis (or excess) of total energy distribution 
K, — 12(2H + 1)(11H +3) (H.54) 


(Kj? . (3H + 1)(8H +3) 


Since H > 0 we infer from (H.53) that skewness is at least 2.828, and from (H.54) that 
kurtosis ranges from 12 for H = 0 to 11 for H — oo. Therefore, we may conclude 
that the total energy peak is narrow for any H > 0. 
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The standard Brownian motion case of all the previous results is noteworthy. 
In fact, by replacing H = 1/2, v = 1/2, and the expression of both Ji(x) and J i(x) 
appearing on pp. 54 and 55 of [10], one then gets | g 


1 d?! tan x 
n—2 2n : 
K, = 2" ^T^ (n — 1)! (On — Du | iu | : (H.55) 


Evidently, the last two terms are the (2n — l)th coefficient in the MacLaurin 
expansion of tan x, which reads [11, Vol. 1, p. 51] 


tanx > mie C" Dose xd (H.56) 


where the B5, are Bernoulli numbers, a table of which can be found, for instance, in 
[12, p. 810]. Thus, by inserting the coefficients of (H.56) into (H.55), we get all the 
cumulants of the total energy of standard Brownian motion 


= ! 
K, = pn Dl osos _ yy, (H.57) 


(2n)! 


In particular, we have 


(1) Mean value of total energy 


T? 
K, = E{e} = ps (H.58) 
(2) Variance of total energy 
T^ 
K,=02= E (H.59) 
(3) Skewness of total energy distribution 
8 
skewness — 5 V3. (H.60) 
(4) Kurtosis (or excess) of total energy distribution 
. 408 
kurtosis = sat (H.61) 
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Appendix I 


Maccone Second KLT Theorem: KLT of all 
time-rescaled square Brownian motions 


L1 INTRODUCTION 


A surprising feature of the KL expansion obtained in Appendix G is that the same 
analytical solution valid for the X(t) process can be carried over to the X?(r) process. 
In other words, to keep within the easy framework of standard Brownian motion 
B(t), if we know the KL expansion of B(t), then we may also find the KL expansion 
of B^(r). The latter will actually be computed at the end of the present chapter, but, as 
mentioned above, the general proof is valid for any time-rescaled Brownian motion 
X "t t). The results proved in this Appendix were discovered by the author in 1988 and 
published in [1]. 


L2 AUTOCORRELATION OF ANY ZERO-MEAN SQUARE PROCESS 


The present chapter is devoted to the study of the process 
Y(t) ex-oux«. (1.1) 


Since its mean value is obviously zero, we may call it the zero-mean square process of 
the time-rescaled Gaussian process X(t). In this section we want to derive the 
autocorrelation of Y(t). To this end, let us introduce the function (not process) 


m(t) = E(X?(0)). (1.2) 
With this notation, the autocorrelation of Y(t) is by definition 
E(Y()Y(s)) = E{[X°(1) — mQ)](X ^s) — m(s)]} 
= E(X?(r)X?(s)) - m(s)E{X7(t)}— m() E(X?(s)) - m(s)m(t). (1.3) 
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The first term in this expression is given by a classical result in the theory of Gaussian 
processes (see [2, p. 374]) 
E{X?(t)X7(s)} = E(X?(0n) E(X?(s)) + 2E°4{X(t)X(s)}. (L4) 
Using (1.2) and (1.4), we now reduce (1.3) as follows 
E(Y(r)Y(s)) = m(rm(s) + 2E^(X(r)X(s)) — m(t)m(s) 2 m(t)m(s) + m(t)m/(s) 
= E^ (X(r)X(s)). 


That is, the following easy result holds: the autocorrelation of the zero-mean square 
process is twice the square of the autocorrelation of the process: 


E(Y(r)Y(s)) = 2E7{X(t)X(s)}. (1.5) 
Even better, we can make use of Equation (F.29) to rewrite the autocorrelation: 
t\s 2 
E{Y()Y(s)} = 2| | f^) d| (1.6) 
0 


But, according to (F.13), any function F(t ^ s) of the minimum f¢ ^ s may, by use of 
the unit step function 


=1 fort>0 
U(t) = L7 
() a 0 fort<0 KE) 
be written in the form 
F(t ^s) = F(t)U(s — t) + F(S)U(t — s). (1.8) 


Therefore, the autocorrelation (1.6) is finally rewritten 


E{Y(t)¥(s)} =2 j f° (2) d| uls —t)+2 | 


0 


S 


:9 2 EN 
f(z)dz| U(t—s) (L9) 


and will be used in this form in Section I.3. 
From Equation (1.6) the variance of the Y(t) process is immediately found by 
setting s = f. Since t^ t = t and E(Y(r)) = 0, it follows that: 


t 2 
oF) = E(Y?()) =2 [re a| : (1.10) 
The standard deviation is just the square root of the above 
t 
ev) +v3| f^ (z) dz. (1.11) 
0 


L3 KLT OF ANY ZERO-MEAN TIME-RESCALED SQUARE PROCESS 


Knowledge of the autocorrelation (1.9) enables us to consider 


| E{Y¥(t)¥(s)}@,(s) ds = And, (1). (1.12) 


0 
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This is the integral equation whose kernel is (I.9) and whose solutions, ¢,,(t) and À,, 
are the eigenfunctions and eigenvalues of the KL expansion, respectively. Though 
(1.12) looks like a Fredholm-type equation, it is actually a Volterra-type equation, 
and, as such, it can be reduced to a differential equation by differentiating twice. 
Moreover, (I.12) and its derivative to the first order also yield the two boundary 
conditions. 

Let us start by inserting the right-hand side of (1.9) into (1.12) 


2 IE fro ae} E ORO lh alf re) ae} Ut - 3649 Inbal 0 
(1.13) 


Using the properties of the unit step function, the above can be written 


2 f PO) a} [i G(s) ds+2 i f f^) ie bls) di2 AD. — (LM) 


0 
The left-hand side of (1.14) vanishes for t = 0 making 


ó,(0) ^ 0 (1.15) 


as the initial condition fulfilled by the eigenfunctions ¢,,(t). 
According to the general procedure for solving Volterra-type integral equations, 
we can now differentiate both sides of (1.14) with respect to ¢ to get 


t t 


2 
PO d! POSO: 
(L16) 


f) ae} à. «al 


0 


a| Popo [ haal] 


0 0 


Luckily enough, the last two terms on the left-hand side of (1.16) cancel leaving the 
simpler equation 


afro dz -f2(1) - | bls) ds = 3,54(0). (117) 
0 T 


This equation may be written more conveniently by dividing both sides by the terms 
involving f(t) and À,: 


t 


4f) | Pos 


0 


Lf sige Gil 
z xl. zoa (1.18) 


On setting t = T the left-hand side of (1.18) vanishes, yielding the final condition 
fulfilled by the eigenfunctions 


¢,(T) — 0. (1.19) 


Moreover, we can make the integral on the left-hand side of (I.18) disappear by once 
more differentiating both sides with respect to t. The differential equation for the 
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eigenfunctions ¢,(ft) is thus obtained 


d VAO) 1 T 
42 $6 (1.20) 
MPO [ro &| ^ 


We must now solve the differential equation (1.20) jointly with the two boundary 
condition (I.15) and (1.19). Before proceding, however, the following important 
remark will save a lot of work. 

Recall from Section G.3 (see also [3]) that the full solution to the differential 
equation (G.25), that is, 


d = 
dt | f?(t) 


could be found. In other words, we were able to solve (1.21), jointly with the two 
boundary conditions (G.19) and (G.24); that is, respectively 


1 
| F = nlt) = 0, (1.21) 


n(0) = 0 (1.22) 
and 

¢,(T) = 0. (1.23) 
Now, the important remark we are referring to is that (1.15) is identical to (1.22), and 


(1.19) is identical to (1.23). Moreover, (1.21) corresponds to (1.20) if f(t) is formally 
replaced by 


f) > 4f) [^o d. 


0 


In other words, the whole mathematical solution of (1.20) coincides with the solution 
of (1.21) if the replacement 


ft zar [ro dz (1.24) 


is performed. This result is fundamental. In fact, we can now use all the apparatus 
created in Appendix G for the KL expansion of the X(t) process to find the KL 
expansion of the Y(t) process. 

Start by finding the new ¥(r) function, corresponding to the x(t) function defined 
by (G.42). To this end, we merely have to substitute (1.24) into (G.42), and get 


TE : f(t) y | Paw i fs) y | (Odds (1.25) 
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Next comes the new order (ft) of the Bessel functions of the first kind, which from 
(G.43) and (1.24) turns out to be equal to 


Hi = raO) a xO) (1.26) 
—4f2(1) [ro d” ario [ro dz 


Consider now the new constants ^. From (G.49) and (1.24) one can conclude 
that they are the real positive zeros, arranged in ascending order of magnitude, of the 
equation 


(1.27) 


Clearly, this equation is very difficult to solve analytically, even in elementary cases 
where the function f(t) is particularly simple. Thus, in practice the 5,, will have to be 
found numerically. 

As for the normalization constants N,,, these also must be computed numerically 
from the normalization condition that follows from (G.47) and (1.24), namely 


1= Ñ? f ji MOF j f(z) dz af f XJ 49) (Fn) dx. (1.28) 
0 0 0 


The eigenvalues À, are related to the constants 4, (known from (I.27)) by a 
formula that follows from (G.48) and (1.24): 


0 0 (An) 4 


Finally, we need to find the probability distribution of the random variables Z,,, 
which are obviously not Gaussian. To this end, (1.2) and (F.32) yield 


T S 2 
i-a] f(s) | f(z) z s (1.29) 


t 

m(t) = E(X^(0) = | f^() dz = oy. (1.30) 
0 

This time function (not process) is the variance of X(t) because X(t) has zero 

mean. But X(t) is Gaussian. Therefore, X(t) is chi-square distributed, having the 

probability density 


—dl oo mOydu(. (1.31) 
2nm(t) 


Jeax) = 


356 Appendix I: Maccone Second KLT Theorem 


Now from the definition (I.1), we get 
Fry) 9 femp) = fy + mt). (1.32) 


By virtue of (1.31) and (1.32), we have now proved that the process Y(t) has the 
(gamma-type) probability density 


1 pese] i 
Fry) = —e O y e mi) ^U m). (1.33) 
2nm(t) 
The random variables Z, must also have a gamma-type probability distribution like 
the process Y (t), for it is well known that the convolution of two gamma densities is 
again a gamma density. Thus 


LO Oy? [i 
= (z) = o Vn an an 
fz, (z) = Va(2a,) 4° z+ 2 U z+ 2 (1.34) 


is the probability density function (gamma-type) of the random variables Z,, and is 
found from (1.33) by formally replacing the variance 2m” (t) by An. 

In conclusion, we have derived the KL expansion of the zero-mean square 
process of X(t): 


=e SoZ iN KOLZO Yn : (1.35) 


L4 KLT OF SQUARE BROWNIAN MOTION 
Standard Brownian motion is a particular case of the foregoing theory characterized 


by 
toed (1.36) 


Therefore, the KL expansion of square standard Brownian motion can be found by 
merely substituting (1.36) into all the formulas developed in the present chapter. 
We start by forming the f(t) function defined by (1.24), 


f(t) = 2t. (L37) 
Using (1.25), it further follows that: 


x(t) = ovi] 2/z dz = "E (1.38) 
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x(t) = is (1.39) 


Then, (1.26) yields the order of the Bessel functions 


"- 3] a|lV3 42 
ue) 4 dild " re Ow 


which is a constant, resulting in the conclusion that (1.35), (1.37), and (1.40) yield the 
orthogonal eigenfunctions 


Gn(t) = Nn TE (s 2 (L41) 


Let us now discover the meaning of the set of constants ¥,. From 
p(t) =0 (1.42) 
as well as from (1.36), (1.38), and (1.39), we see that (1.27) is changed into 


along with its derivative 


cu 
Rearranging, this reduces to 
PES FARE 
3 ROW) + Wan) = 0, (1.44) 
that is, by virtue of (1.40), 
VJ5(^in) F MAGA) =0. (1.45) 


This, however, is just the left-hand side of an important formula in the theory of 
Bessel functions (see [4, p. 11, entry (54)]) stating that 


DSa (Fn) + nT (Fn) = InFo—1 Fn) - 1.46 

Therefore, (1.45) amounts to 
VnJc—-1(Fn) = 0 1.47 

and, since the constants 4%, may not vanish, 


Joa (Fn) = 0. 1.48 


We have thus found the meaning of the set of constants 4,: they are the (infinite) real 
positive zeros of the Bessel function of the first kind and of order —1/3 


J.A.) = 0. (1.49) 
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No explicit formula yielding these zeros is known. However, it is possible to get a 
good numerical approximation for them by substituting v = 1/3 and x = 5, into the 
asymptotic formula for J,(x) (see [5, p. 134]), which reads 


2 Vm T 
lim J,(x) = lim 4/ (x ) L5 
lim J, (x) lim 4/7008 75 73 (1.50) 
This results in 
z 2 z Um T 
Jan) > T5 COS (^ 5 | ; j (1.51) 
Since the zeros of the cosine are (na — 7/2), it follows from (1.49) that: 
"| 1 T T (1.52) 
mST yn ea i 
or 
RUNE: (1.53) 
MIT 12 . E 
Next, we want to determine the normalization constants defined by (1.28). That is, 
T 2 pl 
1-82 | f(s) as | xJ; (Fax) dx. (1.54) 
0 0 


Let us now replace (1.36) and a definite integral calculated within the framework of 
the Dini expansion in a series of Bessel functions that appear on p. 71 of [4]; the last 
expression is then turned into 


(3) 
. 3) : 
JE Gn) + \ 1-S ] 7G) 


n 


Now, by virtue of (1.44), we may let the derivative of the Bessel function disappear, 
and one gets 


a: 
— 72°73. 72% 
12 A35 T J1699- 


Solving (1.54) for the normalization constants requires introduction of the modulus, 
and so 


g 22 1 


LM (1.55) 
n 3 E 
AT? | hn) 


is the exact expression of the normalization constants. 
A good approximation for the normalization constants (1.55) can be obtained by 
using the asymptotic expression (I.51) for the Bessel function appearing in the 
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TE 0.56 


Inserting the approximated formula (1.53) for the ^, into the cosine argument yields 
2 5 
ase Eje Cb-] 3-3) 


2 
- \(-1 MH es 
Tn 
Thus 


denominator of (1.55), namely 


endl ~ 


(1.57) 
Substituting this expression in (1.55) makes 
Now 3/2 Vn hs E 3n 


5 
n Fi n 
AT3 y2 4T? 


; 1.58 
12 (1.58) 
Similarly, (1.29) and (1.29) plus (1.53), respectively, yield the exact and approxi- 
mated expressions for the eigenvalues 
~ 16,3 1 
uoc RD Tae (1.59) 
9' (Gn)? 
and 
~ 16 1 
Aes ie 


TV (L.60) 
12 


In conclusion, by virtue of (1.55), (1.38), and (1.40), we have proven that the exact 
expression of the KL eigenfunctions reads 


5 " Ü V3t à 
nt) = NXOR hwa) = Jal Zaz): 1.61 
Palt) X(t) ( 5) TIR) ( (1.61) 


The approximated form of (1.61) may be obtained by using the approximate 
expression for N, in (1.58), the approximate expression (1.57) for the Bessel function 


in the denominator, and the asymptotic expression for the Bessel function in (1.51). 
The result is 


.PD mv m 
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Bt and its RECONSTRUCTIONS by using 10 eigenfunctions out of 100. 


— — Original Realization of BA(t)-t 


— ——- Reconstruction by the EMPIRIC KLT 
A Reconstruction by the ANALYTIC KLT 


gy 


0 10 20 30 40 50 60 70 80 90 100 
timet 


Figure I.1. The zero-mean square Brownian motion B° (t) — t = X(t) vs. time t simulated as a 
random walk over 100 time instants. Next to the “bumpy curve” of X(t), two more “smooth 
curves” are shown that interpolate at best the bumpy X(t). These two curves are the KLT 
reconstruction of B’ (t) — t by using the first ten eigenfunctions only. It is important to note that 
the two smooth curves are different in this case because the KLT expansion (1.66) is approxi- 
mated. Actually, it is an approximated KLT expansion because the asymptotic expansion of the 
Bessel functions (1.50) was used. So, the two curves are different from each other, but both still 
interpolate X(t) at best. Note that, were we taking into account the full set of 100 KLT 
eigenfuctions—rather than just 10—then the empiric reconstruction would overlap X(t) 
exactly, but the analytic reconstruction would not because of the use of the asymptotic 
expansion (1.50) of the Bessel functions. 


Substituting č = 1/3 from (1.40) and 4, = «(n — 5/12) from (1.53), the approximate 
expression for the KL eigenfunctions is 


r t Se 7 
Qut) ui cos(a (1-5) 5-4) (1.63) 


In summary, we may now write the full formula (1.35) for the exact KL eigen- 
function expansion for the square Brownian motion. In fact, on inserting f; = h = t 
into (F.8), we see that 


E(B?(r)) — t, (1.64) 
and (1.38), (1.55), and (1.64) yield the exact KL expansion for B?(r) 


B) -1= S24, JA 4 3, (1.65) 
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The corresponding approximate expression is 


oo l 3 
B() - te DAE cos(x|(n-3) 5-5) (1.66) 
n-l 


Formulas (1.65) and (1.66) were published by the author in the last section of [1], 


but unfortunately they contained a slight computational error. The formulas appear- 
ing above are correct. 


L5 CHECKING THE KLT OF THE SQUARE BROWNIAN MOTION BY 


MATLAB SIMULATIONS 


Just look at Figure I.1. 
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Appendix J 


KLT of the Bir? ) time-rescaled square 
Brownian motion 


J.1 INTRODUCTION 


Just as Appendix H showed the application of the general results obtained in 
Appendix G to the particular time-rescaled stochastic process B(t?”), the present 
appendix investigates the application of the general results obtained in Appendix I 
about the square time-rescaled process B?(...) to the particular process B?(t7””). 

Before doing so, however, we regard it useful to review briefly the main results so 
far obtained. Consider then the general time-rescaled Brownian motion given by 
(F.40); that is, 


x() = «(f £28) ds); (J.1) 


0 


In Appendix G, as well as in [1], it was proved that the KL eigenfunction expansion of 


(J.1) reads 
" : [ 70) ds 
X =X Z Nafs O | FIS) ds -Juo | 42° (1.2) 
p $ | f(s) ds 


0 


and converges in mean square, and uniformly in t, for 0 € t € T. 
Here 


(1) The time-dependent order v(t) of the Bessel function of the first kind J,(...) is 


given by 
=f xd. x 
ii 4 hoa lra T 
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(2) 


(3) 


(4) 


(5) 


where the auxiliary function x(t) is defined by 


x) = ffo) | f(s) ds. (1.4) 


Moreover, in Section G.4 as well as in [2], the following straightforward expres- 
sion for v(t), in terms of the time-rescaling function f(t), was proved: 


2 


TENE ( m m jo, 


(3.5) 


The constants yn appearing in the argument of the Bessel function in (J.2) are the 
real positive zeros, arranged in ascending order of magnitude, of the equation 


x (P) nei) + x(T) | AD p(y) + AO uy = 0. ag 
j f(s) ds 


In general, (J.6) cannot be solved for the y, analytically, and one has to do so 
numerically. However, some particular case of the time-rescaling function f(t) 
may exist for which (J.6) can be solved analytically. The present chapter is 
devoted to one such important case. 

The normalization constants N, follow from the normalization condition 


N? [ro a| | uana, (1.7) 


where the new transformed order v((x)) is obtained from the order v(t) of either 
(3.3) or (J.5) via the transformation 


t T 
[Oasa ras (1.8) 
0 0 
The eigenvalues A, are determined by the 7, (known from (J.6)) according to 
T 2 
1 
Mn = | f(s) as —. (J.9) 
| 0 (Yn)? 


Finally, the Z, are independent and orthogonal Gaussian random variables 
having mean zero and variance equal to the eigenvalues A,; that is, 


E(Z,Zj = AnOmn s: (J. 10) 


Let us next turn to the further process Y(t) defined by (1.1); that is, 


Y(t) = X°(t) — E(X?(r)). (J.11) 


It is natural to call this the zero-mean square process of the time rescaled Brownian 
motion given by (J.1), for (J.11) is just the square of (J.1) centered around the latter’s 
mean value. 
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In Appendix I, as well as in [3], the author proved that the KL eigenfunction 
expansion of the process (J.11) reads: 


o qd. pt. [ 7 ds 
Y= Z, RO | A) ds: J | Hae |: (12) 
n=l f(s) ds 


By checking (J.12) against (J.2), one sees that the KL expansion of the zero-mean 
square process Y(t) is formally identical to the KL expansion of the original X(t) 
process, with only two exceptions. 


(1) The time-rescaling function f(t) of the X(t) is now replaced by the new function 
(no longer called “time rescaling”) (for the proof, see (1.20) through (1.24)) 


A) - 2f() | Fata (J.13) 


(2) The gamma-type probability density 


1 E x - h 
fa) = mo VA zem Ulzt+ SF], — 049 


where U(x) is the unit step function, is followed by the random variables Z, (for 
the proof, see (1.34)). 


= 


Consequently, we infer that 


(1) the Bessel function of the first kind appearing in (J.12) has the time-dependent 


order 
o. | x04 [x 
«| fq) d [s] Am) 


where the auxiliary function X(t) has been defined by 


xt) = Jf) [fo ds (1.16) 


in analogy to (J.3) and (J.4), respectively. Alternatively, it is possible to express 
the order by virtue of a single formula, corresponding to (J.5) 


t 2 


1 {foe E [sia o (1.17) 


Here ase ay a 2 an 
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(2) The real positive zeros, w, arranged in ascending order of magnitude, of the 


equation corresponding to (J.6), are defined by 


OR D rn) La v(T)|=0. (3.18) 
| f (s) ds 


x I) E Jr) (In) + X(T) 


(3) The normalization condition, analogous to (J.7), reads 
1 


peg | 70 al | xz) (Tax)? dx (J.19) 


0 


and defines the normalization constants N,. In (J.19) the new transformed order 
P((x)) is obtained from the order (ft) of either (J.15) or (J.17) via the transforma- 


tion 
b T 
| f(s) ds = «| f(s) ds. (J.20) 
0 0 
(4) Finally, the eigenvalues are given by an expression analogous to (J.9); that is, 
- T 2 1 
oe | f(s) as a (J.21) 
0 (Fn) 


J.2 PREPARATORY CALCULATIONS ABOUT J?(??**!) 


In the present section we pave the way to mathematically finding the KL eigenfunc- 
tion expansion of the square process B?(1?°*'), 
Let the time-rescaling function f(t) be a real-exponent power of time, multiplied 
by a generic real constant C 
f(t) = ct. (J.22) 
The range of the exponent a is determined by the condition that the following pair of 
definite integrals, appearing in (J.2) and (J.1), respectively, must converge: 


' i C ol 
| f) dye oe", (1.23) 
: 2 e 2a+1 
| PO d=. (J.24) 
Evidently, the stricter condition on a is due to the convergence of (J.24); that is, 
1 
a> Y (J.25) 


Let us now go back to the problem of finding the KL eigenfunction expansion of 
the square process B^ (£^^*!). To this end, we must first form the new function defined 
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by (J.13), which, by virtue of (J.1) and (J.3), turns out to be 


f(t) = ke, (J.26) 
where the new constant K is introduced to simplify things a little 


2C? 
K = —. J.27 
V2a+ 1 ( ) 
Our first task is to find the corresponding order of the Bessel function, alter- 
natively defined by (J.15) plus (J.16), or by (J.17). Choosing the latter, we are led to 
compute the logarithm of (J.26) 


In f(t) 2 In K + (20 + ;) Int (J.28) 


the logarithmic derivatives 


1 
din f(t) (» i ;) 
1 ~ 7 : (J.29) 
and 
2 2: 2a + 1 
d^ ln f(t) 2 
SIT 7 ; (J.30) 
and the integral 
e K 3 
| f(s) ds = ae (J.31) 
0 2a + 2 


Note that the condition (J.25) on o still holds, since the converge of (J.31) only 
requires that 


3 
—-. J.32 
a> 1 (J.32) 


On substituting these results into the square of (J.17), the latter is turned into 


2 
2a+3 


3! 1V 1 
2 1 2a 5 3 (20+5) " 1 (22:5) 
dye 
4 Kret 4 p 2 n 


=it GNE Go E (2045) +5}. (J.33) 
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The time ¢ now cancels out in the expression, leaving 


"NC 


"aere s 


3v 1 3 


3\2 3\2" 
4(20+3) (20+3) 


That is, 
2a+1 
pui. (3.34) 
2a + E 
2 
with the immediate consequence 
p'(t) ^ 0. (J.35) 


This circumstance helps simplify upcoming calculations considerably. 
Let us now turn to finding the roots of (J.18) that define the constants 4,. 
By virtue of (J.35), (J.18) takes the simpler form 


DER (Jn) = 0. (J.36) 
| I (s) ds 


0 


X(T) $ Jar (Fn) T X(T) 


We next compute the function defined by (J.16) 


PN K 
X(t) = y^ f(s) ds = ——— pnt (J.37) 
j 2a n 
V 2 


and its derivative 


Z(t) = d (J.38) 
2a+ 5 


Then, (J.38) and (J.37), after rearranging, change (J.15) into 


2a+l E s 
2a + z 


By virtue of (J.34), the above may be rewritten as 
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This form of the equation corresponds to the Bessel functions property appearing in 
[4, p. 12, entry (55)]. Since zero may not be a root of (J.18), this amounts to 


Joa (Fn) =0. (J.41) 


The meaning of the set of constants 4,, has now been found: these are the (infinite) real 
positive zeros, arranged in ascending order of magnitude, of the Bessel function of the 
first kind and order given by 

1 


a a (J.42) 


No analytic formula explicitly yielding these zeros is known. However, a good 
approximated expression for them may be found by resorting to the asymptotic 
(for x — oo) expansion for the Bessel function of the first kind (see [4, p. 134]), which 
reads 

2 


J, ( 
(x) > zx OSX 75 + 


(J.43) 


In fact, by replacing (J.42), (J.43) takes the form 


" 2 2. T 1 T 
J. wig) > V5, cos (5 2 | m ; jS (J.44) 


It then follows from (J.41) that: 


T 1 T T 
y N J.45 
i ;| ici a i UT e (E4) 
and finally 
D 1 1 ; 
narn- sas] valid for n = 1,2,.... (J.46) 


Next, we want to determine the normalization constants defined by (J.19); that is, 


1= Ñ} Í f(s) a| Í xt) (Anx)]° dx. (J.47) 


Let us now replace (J.26) and the integral that is calculated within the framework of 
the Dini expansion in a series of Bessel functions (see [4, p. 71]); (J.47) thus becomes 


I KT 2043 2 (1 ~2 
L =Ñ, |= {3 pto (1-3 J508)| p 
2a +> 


Now, by virtue of (J.40), the derivative of the Bessel function disappears, and one gets 


KT?*8 2 1 ) 
SEE 
M (55620 


NI] w 


1= Ñ? 
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or 


Ze 


3 
9 1 


(J.48) 


n 


KT2e3 


EAGAN 


as the exact expression of the normalization constants. 

A well-approximated expression of the normalization constants (J.48) may be 
obtained by first working out the asymptotic expression—via (J.43)—for the Bessel 
function appearing in the denominator of (J.48). To this end, (J.43) and (J.34) yield 


D 2 e T 
EASA] 2 PES COS | Yn 2 3 EE 4 (3.49) 
Yn 2a +- 
2 
and the approximated formula (J.46) produces 
7 2 1 m |2a+1 T 
Jon) ~ zs cos dL 4 Ole = 5| 5 E "E 
2 
142 1 1+4+2(2a+1) 
“yan S CU 2. 20«43) 
= 2 cos(z[n — 1])| 
Tn 
2 E 2 
= «CDU =4/ (J.50) 
Tn T^y 


By substituting (J.50) and (J.46) into (J.48), the desired approximated expression for 
the normalization constants becomes 


3 
V2 (20 + 5) = 
ke 2) VA 
á KT? v2 
3 
T (20 + 5) 1 1 
= - n ; (J.51) 
KT?e*5 4 2(4a + 3) 
Similarly, (J.21) yields the exact eigenvalues 
2404-3 
(a : (3.52) 


Appendix J: KLT of the 5?(1?/) time-rescaled square Brownian motion 371 


while (J.46) gives the approximate expression 


^ a KT 1 
n ^ a 2d 27 ol n 1 1 2; 
ati) 7m(n-—-——_— 
2 4 (4a +3) 


In conclusion, using (J.48), (J.37) and (J.34), we have proven that the exact 
expression of the KL eigenfunctions reads 


3 
" " pe V2 2a +500" pe 
t) = Ny X(t) - Tol 5 = Inf 4 . (5.54 
Pnl ) n X( ) v Yn T2045 T24J5 (An) | v Yn T2045 ( ) 


(3.53) 


The approximated counterparts to (J.54) may be obtained by resorting to the exact 

expression (J.37), to the approximated expression (J.51) for the normalization con- 

stants, to the approximated (J.50) for the Bessel function at the denominator, and 

finally to (J.43) for the asymptotic expansion of the Bessel function of the first kind. 
yy, V4a+ 3D 2 


The result is 
2a+3 ~ 
HEN: 2 TY T 
n(t) © ae EE < COS (8-1) 
T $ ^ T Xn 3 
T^, T2083 


pots pe "(2a--1) m 
x v/ 4a 4-3 cos | ^, ] (J.55) 


Te T+ 4a+3 4 


where (J.34) was used to replace the order in the last expression. Finally, using (J.46) 
we get 


a+ 


" t 1 1 pee pat? 
o,(t) zz V4a+ IFE - COS (= (+ 4 Xa 5) yd ddos3) (J.56) 


dd 


as the approximate expression for the KL orthonormalized eigenfunctions. 


J. KL EXPANSION OF THE SQUARE PROCESS B?(t?/) 


In the present section, we derive the full expression for the KL expansion of the 
B? (17) process by resorting to the results obtained in Section J.2. The notation in 
this section is thus consistent with that adopted in Appendix H for the B( pt ) process, 
and this will allow useful comparisons to be made, particularly with regard to the 
self- similarity of both processes. 
We start by setting 
2a+1=2H (J.57) 
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from which 
1 
=H--. J.58 
a-H-; (1.58) 
The range (J.25) is then replaced by the new range 
H » 0. (J.59) 


The advantage of this notation lies in that the Gaussian process 


X(t) = a(| fs) as) = a(S) (J.60) 


now plainly reveals its H-self-similarity. By this, we mean the 5-self-similarity of the 
Brownian motion expressed by the formula (F.6); that is, 


B(c- t) = Ve- B(t) (J.61) 


(valid for any real positive constant c) is carried over to the process X(t) by way of the 
generalization 
X(c- t) = c” - X(t). (J.62) 


The proof of this fact immediately follows from (J.60) and (J.61) 
2 2 
Yid (ss e . e) zo (S e) =c". x(t). (63) 


Since the publication of Benoit Mandelbrot's book about fractals [5], the importance 
of H-self-similarity (J.63) is apparent. An investigation about a possible relationship 
between the processes studied in the present chapter and Mandelbrot's fractional 
Brownian motions deserves much deeper investigation. We confine ourselves to 
pointing out the further 2H-self-similarity fulfilled by the Y (t) process of (J.11) 


Y(c- t) 2 P . (n. (J.64) 
The relevant proof follows at once from (J.11) and (J.62): 
Y(c- t) 2 X?(c: t) - E(X?(e: )) = P X’ (t) - E(?P x?(0) 
= [X (t) — E(Q?(0)] =" (0). (J.65) 


Let us now turn to the KL expansion of the Y (t) process. The autocorrelation of 
the X(t) process is given by (F.30), that is 


ti Ato 
E{X(t4)X(b)} = | f(s) ds. (1.66) 
Upon setting ¢; = t; = tin (J.66), the obvious formula ¢ ^ t = t, (J.22) and (J.24) yield 


t 2 
E(X2(1)} = J fidi Gy pH (4.67) 
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Therefore, the definition (J.11) of Y(t), by virtue of (J.60) and (J.67), becomes 


2 


Y(t) = X^() - E(X?()) = L [B (eyes qe (J.68) 

Since the KL expansion (J.12) has the form 
Y(t) = Y A.0 (J.69) 
from (J.68) and (J.69) the following KL expansion for the process Bp) is inferred: 
Bie sr? -H5 Z, oy). (3.70) 


Inserting now the exact orthonormalized eigenfunctions (J.54), rewritten by aid 
of the substitution (J.22), we get the explicit KL n 


4H t 10° pH 
Dy equ = a z — |. J.71 
( eA " T? US, 4)l v Vn T?H ( ) 


Here 


(1) The order of the Bessel function of the first kind is constant in time, and reads 


puc. (3.12) 


(2) The set of constants ^, are defined as the real positive zeros of the Bessel function 
of the first kind and of order given by (J.34) minus 1; that is, 


J5- A05) = 0. (J.73) 


The approximate expression is derived by substituting the approximated ortho- 
normalized eigenfunctions (J.56) into (J.70): 


85 2l 
peo PE uH S 2 agit 
C? T 


2H+4 xd 
" 1 1 t : 12H +1 (174) 
4 2(44H+1)/ 724+ A(4H cl) 


J.4 CHECKING THE KLT OF 2?(?") BY MATLAB SIMULATIONS 


Just look at Figure J.1. 
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X(t} and its RECONSTRUCTIONS by using 10 eigenfunctions out of 100. 
10r T T T T 
Original Realization of X(t) 
Reconstruction by the EMPIRIC KLT 
Reconstruction by the ANALYTIC KLT 
or 4 
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Figure J.1. The zero-mean time-rescaled square Brownian motion B?(1?”) — t?” = X(t) vs. 
time ¢ simulated as a random walk over 100 time instants. Next to the “bumpy curve" of X(t), 
two more “smooth curves" are shown that interpolate at best the bumpy X (t). These two curves 
are the KLT reconstruction of X(t)) by using the first ten eigenfunctions only. It is important to 
note that the two smooth curves are different in this case because the KLT expansion (J.74) is 
approximated. Actually, it is an approximated KLT expansion because the asymptotic expan- 
sion of the Bessel functions (J.43) was used. So, the two curves are different from each other, but 
both still interpolate X (t) at best. Note that were we taking into account the full set of 100 KLT 
eigenfuctions, rather than just 10, then the empiric reconstruction would overlap X (1) exactly, 
but the analytic reconstruction would not because of the use of the asymptotic expansion (J.43) 
of the Bessel functions. 
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Appendix K 


A Matlab code for KLT simulations 


K.1 INTRODUCTION 


After so much mathematics, it is natural to think of some computer code capable of 
simulating the KLTs derived analytically in this book. 

The well-known Matlab environment is well-suited for such simulations 
inasmuch as it can handle both the eigenvalues and the eigenvectors of symmetric 
matrices that are at the heart of the KLT. 

But this author is hardly an expert in Matlab programming! So he turned to one 
of his pupils, Dr. Nicolo Antonietti, and together they wrote the set of Matlab 
routines described in this appendix. This does not mean that such routines are 
“optimized”, nor even that they are error-free! Thus, readers of this book might 
wish to improve on our work, and we would be most grateful if they could let us have 
their new Matlab codes by sending them to the author's e-mail address: clmaccon@ 
libero.it. Thanks! 


K.2 THE MAIN FILE *STANDARD BROWNIAN MOTION MAIN.M" 


The main file of our Matlab 7.1 set of routines is called "Standard Brownian 
Motion MAIN.m" and is listed hereafter. It has plenty of comments, so our reader 
should not have difficulties in following what is going on. 


96 Matlab 7.1 Code for the SIMULATION OF THE KLT. 
% Authors: Drs. Nicoló Antonietti & Claudio Maccone. 
96 This version was completed in January 2008. 


96 Clear the memory & worksheet. 
clear all, close all, clc 
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% Define the initial value of the loop variable "runtime" as the 
% initial cpu time. At the end of this simulation, the runtime will 
% be equal to the final cpu time minus the initial cpu time. 
run_time = cputime; 


% Do you prefer to run a new simulation (creating a new and different 
% realization of the stochastic process X(t)) or do you wish to load an 
% existing data file (produced by a previous simulation) ? 

[t, n, Input Process data, flag] = input data toggle; 


96 Decide how many eigenfuctions in the KL expansion you wish to take into 
96 account for the reconstruction of the process X(t) in the time interval 

96 between O and T. Clearly, the number of eigenfunctions taken into account 
96 is at most equal to the number of instants considered in the simulation. 

96 In practice, however, you may wish to use FEWER eigenfunctions, or even 
% just VERY FEW eigenfuctions. The reconstruction of X(t) will thus be 

96 rougher and rougher, but the computation burden will still be affordable 

96 by your machine. THIS IS THE TRADE-OFF that the KLT offers to you as 
96 A LOSSY COMPRESSION ALGORITHM. 

How many eigenfunctions = input(How many eigenfunctions ? \n’); 


96 Computation of the ANALYTIC autocorrelation matrix of the Brownian 
96 motion, defined as min(tl, t2). This autocorrelation matrix is fed into 
96 the code only if you previously selected to run an entirely new 

96 simulation. If you previously selected to load a pre-existing data file 

96 (as it happens in all EXPERIMENTAL applications of the KLT), then the 
96 data file of the values of X(t), for t ranging between O and T, is fed 
96 into the code. 

96 The autocorrelation of the Brownian motion of size n is defined as 

96 min(tl, t2) by the function (ie. by the subroutine) 

96 Brownian Autocorrelation(n), hereby called by the Main code. 
Autocorrelation matrix - Brownian Autocorrelation(t); 


e 


96 The next step is the most important step in this Main code. 

% By virtue of the "eigs" subroutine of Matlab, we avoid getting entangled 

96 in the computation of the eigenvalues Lambda and of the eigenfunctions Phi 

96 of the KLT. Quite simply, we feed in the Autocorrelation matrix (whether 

96 it was ANALYTIC or NUMERIC = EXPERIMENTAL) and "eigs" returns both Lambda 
% and Phi! Clearly, in non-Matlab simulations, this "eigs" routine must be 

% very carefully written! 

[Phi,Lambda] = eigs(Autocorrelation_matrix,How_many_eigenfunctions); 


% We now compute the EMPIRIC KLT (as opposed to the ANALYTIC KLT derived in 
% the book analytically) for the simulation of X(t) under consideration. 


% This EMPIRIC KLT we obtain in the following LOOP by: 


% 1) PROJECTING the vector of the Input_Process_data (i.e. the vector 

% representing the stochastic process X(t) to be KL-expanded) ONTO THE 

% RELEVANT ith EIGENVECTOR Phi(i. THIS PROJECTION IS THE RANDOM VARIABLE 
96 Z(i) of the KL expansion (as it follows by INVERTING the KL expansion, 

% just as one does for the Fourier series). 

% 

% 2) DEFINING the ith term of the KL expansion as the product of Z(i) times 

% Phi(i). 


for i = 1:How_many_eigenfunctions, 

Z(G) = Input Process data. * Phi(:,i); 

KL EXPANSIONs ith term(;i) = Z(i) * Phi(,i); 
end 
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% We now create the DATA VECTOR of the EMPIRIC RECONSTRUCTION of X(t) 
% achieved by the KLT numerically. This is simply the sum of all the 

% KL EXPANSIONs ith term obtained in the previous step of this Main code. 

96 EMPIRIC Data vector = sum(KL EXPANSIONs ith term,2); 
EMPIRIC Data vector = sum(KL EXPANSIONs ith term,2); 


96 Next we create the DATA VECTOR of the ANALYTIC RECONSTRUCTION of X(t) as 
96 given by the formulae mathematically demonstrated in the book. 
% This requires a separate routine (named hereafter ANALYTIC_KLT) to be 
96 called up by this Main code. The text of this routine clearly changed 
96 according to which formula in the book we refer to. 
if flag == 1 
[ANALYTIC Data vector] - ANALYTIC KLT(Input Process data, n, 
How many eigenfunctions, t, Lambda); 
elseif flag == 
[ANALYTIC Data vector] = ANALYTIC KLT decelerated(Input Process data, n, 
How many eigenfunctions, t, Lambda); 
elseif flag == 
[ANALYTIC Data vector] = ANALYTIC KLT square brow motion(Input Process data, n, 
How many eigenfunctions, t, Lambda); 
elseif flag == 
[ANALYTIC_Data_vector] = 
ANALYTIC KLT square brow deo motion(Input Process data, n, 
How many eigenfunctions, t, Lambda); 
elseif flag == 
[ANALYTIC Data vector, t] = ANALYTIC KLT uniform rel(Input Process data, n, 
How many eigenfunctions, t, Lambda); 
end 


96 Plot the EIGENVALUES of the EMPIRIC RECONSTRUCTION of X(t). 
he = figure; 


% Plots of: 

% 1) The ORIGINAL REALIZATION of X(t). 

% &) The EMPIRIC RECONSTRUCTION OF X(t) by the KLT. 

% 3) The ANALYTIC RECONSTRUCTION OF X(t) by the KLT. 

&raphic(Input Process data, EMPIRIC Data vector, ANALYTIC Data vector, flag, 
How many eigenfunctions, t, n) 


% Save the Input Process data as the Matlab file iO1lmat. 
save iOl Input Process data 


96 How long it took to do all these calculations. 
run time - cputime - run time 


K.3 THE FILE *INPUT DATA TOGGLE.M" 


The file *input data toggle.m" allows the user to choose which stochastic process to 
select for the KLT computation. Here is this file's listing. 


96 This subroutine allows you either to: 

96 1) Create a brand-new REALIZATION of the input stochastic process X(t) or 
96 3) Load an existing matlab file (.mat) where the input variables are 

96 saved 

96 2) Load an existing file with all the numeric data of the input 

96 stochastic process. Clearly, this arises when you do EXPERIMENTAL work, 96 
such as getting the input of a radiotelescope, etc. 
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function [time_range,final_instant_T,process_values_vector, flag] = input_data_toggle 


while true, 

flag = input(What process is going to be analized? \n 1. A standard brownian motion 
from a still source \n 8. A standard brownian motion from a source in a decelerated 
motion \n 3. A square standard brownian motion from a still source \n 4. A square 
standard brownian motion from a source in decelerated motion \n 5. A uniform 
relativistic motion \n’); 

if flag--1 | flag==2 | flag==3 | flag--4 | flag==5 |flag==6 

break 

end 

end 


while true, 
case number = input( Enter 1 to create a NEW REALIZATION of the Brownian 
motion X(t).\n Enter 2 to load an existing Brownian motion matlab file (.mat). Nn Enter 
3 to load an existing Brownian motion data file. \n’); 
if case_number==1 | case number--2 | case_number==3 
break 
end 
end 
if case number -- 
96 Creating the NEW REALIZATION of the stochastic process X(t) 
final instant T = input('Please, type the final time unit. (Suggested: no more than 
1000) \n’); 
time range = (1:1:final instant T)'; 
process values vector - process path(final instant T); 
96 Plot the Original Realization of X(t) to be later expanded and 
96 reconstructed by virtue of the KLT. 
t = [0; time range]; 
random walk - [O, process values vector]; 
hO - figure; 
parabola = sqrt(t); 
plot(t, random_walk,’-k’, t,parabola,’-k’, t,-parabola,’-k’, t,0,-k"), title( REALIZATION of 
B(t) over ', num8str(final instant, T), ’ time instants.’]), xlabel(time t’), ylabel(X(t)’) 
process values vector - process values vector'; 


96 Loading an existing matlab file (.mat) with its input stochastic 
% process. 
elseif case number -- 
nome = input( Please TYPE the full path and file name.\n’,’s’); 
load(nome); 
process values vector - Input Process data; 
final instant T - length(Input Process data); 
time range = (l:l:final instant, T); 


96 Plot the Original Realization of X(t) to be later expanded and 

% reconstructed by virtue of the KLT. 

t = [O; time range]; 

random walk - [O, process values vector']; 

hO - figure; 

parabola = sqrt(t); 

plot(t, random_walk,’-k’, t,parabola,’-k’, t,-parabola,’-k’, t,0,-k"), title( REALIZATION of 
B(t) over ', num8str(final instant, T), ’ time instants.’]), xlabel(time t’), ylabel(X(t)’) 


96 Loading an existing EXPERIMENTALLY OBTAINED input stochastic 
% process. 
elseif case number == 3 
nome = input(’Please TYPE the full path and file name.\n’,’s’); 
fid = fopen(nome); 
A = fscanf(fid, ’%4d %4d’, [2, inf]); 
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A=A’ 

time range = A(;,1) 

final instant T - length(time range); 
process values vector = A(,8); 
fclose(fid); 


% Plot the Original Realization of X(t) to be later expanded and 

% reconstructed by virtue of the KLT. 

t = [0; time range]; 

random walk - [O, process values vector']; 

hO - figure; 

parabola = sqrt(t); 

plot(t, random_walk,’-k’, t,parabola,’-k’, t,-parabola,’-k’, t,0,’-k’), title( REALIZATION of 
B(t) over ', num8str(final instant T), ' time instants.’]), xlabel(time t’), ylabel(X(t)’) 

end 


if flag == 
process values vector = process values vector; 


elseif flag == 2 
process_values_vector = process_values_vector; 


elseif flag == 3 
process values vector = process_values_vector.*2 - time_range; 


elseif flag == 4 
process values vector = process values vector.^8; 


elseif flag == 5 
process_values_vector = process_values_vector; 


end 


K.4 THE FILE “BROWNIAN_AUTOCORRELATION.M” 


The file *Brownian Autocorrelation.m" simply translates the Brownian motion 
autocorrelation formula (i.e., the minimum—smallest—of t, and 15) into a Matlab 
file ready for further applications. Please notice the “lucky circumstance" that the 
Brownian motion autocorrelation is known in its analytical form, rather than in some 
purely numerical form. It is by virtue of this analytical form, coded in the routine 
below, that all the KLT simulations described in this appendix can be performed. 


96 This subroutine computes the AUTOCORRELATION of the Brownian motion B(t) 
96 by translating its analytical definition min(tl, t2) into a numeric 

96 matrix. The entries of such a matrix are each the MINIMUM between the 

96 relevant row and column numbers. 


function C = eorr brow(t) 


n = length(t) 
C = zeros(n); 


for row = 1:n, 
for column = 1:n, 
Crow, column) = min(t(row),t(column)); 
end 
end 
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K.5 THE FILE *PROCESS PATH.M" 
The subroutine "process path.m" creates the Brownian motion RANDOM WALK. 


In other words, this subroutine adds +1 to or subtracts — 1 from the value of the B(t) 
stochastic process at every new instant f. Its Matlab listing is the following. 


96 Subroutine creating the RANDOM WALK path of the Brownian motion B(t). 
function X = process path(T) 


96 Set to zero all the initial values of the T-element vector B that will 

96 contain the (random) values of the X(t) process when the new realization 
96 of X(t) wil have been computed. 

X - zeros(1,T); 


96 Create a vector with random entries and as many elements as are the time 
% instants between 1 and the final instant T. 
random vector = rand(1,T); 


for i = LT 
while random_vector(i) == 0.5 
random vector(i) = rand(1); 
end 


if random vector(i) < 0.5 
Increment(i) = - 1; 

elseif random vector(i) > 0.5 
Increment(i) = + 1; 

end 


ifi--21 
X() = O + Increment(i); 
else 
X@ = XG@1) + Increment(); 
end 
end 


K.6 THE FILE “GRAPHIC.M” 


The subroutine *graphic.m" provides all the graphic instructions enabling Matlab to 
DRAW the plot of the selected stochastic process as a function of time. There are 
basically THREE "curves" for each realization of the Brownian motion—or time- 
rescaled Brownian motion—drawn by our Matlab code: 


(1) The original “peaky” Brownian motion “curve”, which is the actual Brownian 
motion realization. 

(2) Its EMPIRIC RECONSTRUCTION, performed by the KLT, BY USING 
ONLY A FEW (OR EVEN ALL) THE KLT EIGENFUNCTIONS. 

(3) Its ANALYTIC RECONSTRUCTION, performed by the KLT, BY USING 
ONLY A FEW (OR EVEN ALL) THE KLT EIGENFUNCTIONS. 
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In this way, we may clearly see the extent to which the two KLT RECONSTRUC- 
TIONS actually FIT the original Brownian motion process. 

This is one of the neater results provided by our simulations code, inasmuch as it 
“proves” in a neat, graphical way, “how good" the KLT is according to the number 
of eigenfunctions that we wish to take into account. 


function graphie(Input Process data, EMPIRIC Data vector, ANALYTIC Data, vector, flag, 
How many eigenfunctions, t, N) 


if flag == 1 

t = [0; t]; 

Input Process data = [0; Input Process data]; 
EMPIRIC Data vector = [0; EMPIRIC Data, vector]; 
ANALYTIC Data vector = [0; ANALYTIC Data vector]; 


plot(t, Input Process data,-k' t ,EMPIRIC Data vector,-k' t, ANALYTIC Data, vector,':k"), 


title(['B(t) and its RECONSTRUCTIONS by using ', num2str(How many eigenfunctions), ' 
eigenfunctions out of ’, num8str(N), °T), 

xlabel(time t’), ylabel(B(t)’), legend(Original Realization of B(t)’, "Reconstruction by the 
EMPIRIC KLT’, ’Reconstruction by the ANALYTIC KLT’) 

hold on 

parabola = sqrt(t); 

plot(t, parabola,-k', t, parabola,-k', t, O, ’-k’) 

hold off 


elseif flag == 

t = [0; t]; 

Input Process data = [0; Input Process data]; 
EMPIRIC Data vector = [0; EMPIRIC Data vector]; 
ANALYTIC Data vector = [0; ANALYTIC Data vector]; 


plot(t, Input Process data,-k' t ,EMPIRIC Data vector,-k' t, ANALYTIC Data, vector,':k"), 


title(['B(t^(8H)) and its RECONSTRUCTIONS by using ', 
nume&str(How many eigenfunctions), ' eigenfunctions out of ’, numG3str(N), °T), 
xlabel(time t’), ylabel(CB(t^(2H)), legend( Original Realization of B(t^(8H))', 
"Reconstruction by the EMPIRIC KLT’, "Reconstruction by the ANALYTIC KLT’) 
hold on 

parabola = sqrt(t); 

plot(t, parabola, ’-k’, t, -parabola, ’-k’, t, O, ’-k’) 

hold off 


elseif flag == 

t = [0; t]; 

Input Process data = [0; Input Process data]; 
EMPIRIC Data vector = [0; EMPIRIC Data, vector]; 
ANALYTIC Data vector = [0; ANALYTIC Data vector]; 


plot(t, Input Process data,-k' t ,EMPIRIC Data vector,-k' t, ANALYTIC Data, vector,':k"), 


title(['B^8(t)-& and its RECONSTRUCTIONS by using ’, 
nume&str(How many eigenfunctions), ' eigenfunctions out of ’, numastr(N), °T), 
xlabel(time t’), ylabel(B’2(t)-t’), legend(Original Realization of B^g(t)-, "Reconstruction 
by the EMPIRIC KLT’, ’Reconstruction by the ANALYTIC KLT’) 

hold on 

parabola = sqrt(t); 

plot(t, parabola, ’-k’, t, -parabola, ’-k’, t, O, ’-k’) 

hold off 
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elseif flag == 

t = [0; t]; 

Input Process data = [0; Input Process data]; 
EMPIRIC Data vector = [0; EMPIRIC Data , vector]; 
ANALYTIC Data vector = [0; ANALYTIC Data, vector]; 


plot(t, Input Process data,-k' t ,EMPIRIC Data vector,-k' t, ANALYTIC Data, vector,':k"), 


title(['B^9(t^(8H)) and its RECONSTRUCTIONS by using ’, 
numéstr(How_many_eigenfunctions), ' eigenfunctions out of ’, num3str(N), '.'p, 
xlabel(time t’), ylabel(B^82(t^(2H))), legend(Original Realization of B^g(t^(8H))', 
"Reconstruction by the EMPIRIC KLT’, ’Reconstruction by the ANALYTIC KLT’) 
hold on 

parabola = sqrt(t); 

plot(t, parabola, ’-k’, t, -parabola, ’-k’, t, O, ’-k’) 

hold off 


elseif flag == 

t = [0; t]; 

Input Process data = [0; Input Process data]; 
EMPIRIC Data vector = [0; EMPIRIC Data , vector]; 
ANALYTIC Data vector = [0; ANALYTIC Data, vector]; 


plot(t, Input Process data,-k' t ,EMPIRIC Data vector, -k' t, ANALYTIC Data, vector,':k"), 


title(['B(wau) and its RECONSTRUCTIONS by using ’, 
nume8str(How many eigenfunctions), ' eigenfunctions out of ’, num3str(N), '.'p, 
xlabel(time Vau") ylabel’B(\tau)’), legend(Original Realization of B(\tau)’, 
"Reconstruction by the EMPIRIC KLT’, ’Reconstruction by the ANALYTIC KLT’) 
hold on 

parabola = sqrt(t); 

plot(t, parabola, ’-k’, t, -parabola, ’-k’, t, O, ’-k’) 

hold off 


end 


K.7 THE FILE “ANALYTIC_KLT.M” 


The file "ANALYTIC KLT.m" finds the KLT of the ordinary Brownian motion 
B(t) as described and proven in Section F.3. We recall here that this is an EXACT 
ANALYTICAL solution of the KLT integral equation (10.18). Therefore, the recon- 
struction of B(r) by the EMPIRIC KLT and the reconstruction of B(t) by the 
ANALYTIC KLT are exactly the same thing; that is, the two reconstructed curves 
just OVERLAP EXACTLY in the B(r) plot. This happens independently of the 
number of eigenfunctions that we decide to take into account for the reconstruction 
of B(t). 
This subroutine's listing is as follows. 


96 This subroutine computes the ANALYTIC RECONSTRUCTION of X(t) according to 
% the analytic (either exact or approximated formulae given in the book. 

function [ANALYTIC_Data_vector] = ANALYTIC_KLT(Input_Process_data, N, 
How_many_eigenfunctions, t, Lambda) 


ANALYTIC_Data_vector = zeros (N,1); 
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96 Final instant T, ie. the largest value in the "t" set. 
T=N; 


% This is the KEY SUBROUTINE YIELDING THE ANALYTIC RECONSTRUCTION of X(t). 
for n = 1:How_many_eigenfunctions, 

arg = t.*pi * (2 * n -1) / (@*(Tt))); 

NN = sqrt(8 /(T*1)) 

lambda(n) = 4 * (T*1)^8 / (((pD^8) * (8*n - 1)^8); 

phi = NN*sin(arg); 

zed = sum(Input Process data.*phi); 

ANALYTIC Data vectopr = ANALYTIC Data vector + zed * phi; 
end 


x = [1:1:How many eigenfunctions]; 


96 Plot the EIGENVALUES of the EMPIRIC AND ANALYTIC RECONSTRUCTIONS of X(t). 
figure; 

plot(x, diag(Lambda(1:n,1:n)), ’-k’, x, lambda, ’:k’), title"EIGENVALUES of the EMPIRIC 
and ANALYTIC Reconstruction of B(t).), ylabel( Eigenvalues’); 

legendCEMPIRIC eigenvalues’, ANALYTIC eigenvalues’) 


Now we would like to show how all this performs graphically. 

Figure K.1 shows a simple realization of the ordinary Brownian motion B(r) 
over 500 time instants, starting from the origin of the axes according to the initial 
condition B(0) = 0—see Equation (F.3). The solid horizontal parabola with axis 
coinciding with the time axis is of course the STANDARD DEVIATION parabola, 
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Figure K.1. A simple realization of the ordinary Brownian motion over 500 time instants. 
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Bit) and its RECONSTRUCTIONS by using 10 eigenfunctions out of 500. 
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Figure K.2. The same ordinary Brownian motion realization over 500 time instants, as shown in the previous 
Figure K.1, plus its two KLT RECONSTRUCTIONS made by taking into account just the first 10 eigenfunc- 
tions out of 500. These two curves actually COINCIDE with the single, *smooth curve" INTERPOLATING the 
“peaky” Brownian motion realization. They coincide because, as shown in Section F.3, the analytical KLT for 
the ordinary Brownian motion is an EXACT solution, rather than a numerically approximate solution. So, the 
EMPIRIC and ANALYTICAL RECONSTRUCTIONS cannot fail to coincide! 


having the two equations +,/f according to Equation (F.5). In plain words, the 
ordinary Brownian motion B(t) “oscillates at random" above and below its mean 
value (i.e., the time axis, since E(B(r)) = 0) and its average distance from the mean 
value equals approximately the standard deviation +,/7. But this does not mean at all 
that B(t) will always stay above or below the time axis: it actually shifts periodically, 
as this simulation clearly shows over just 500 time instants. 

Figure K.2 shows how well the KLT reconstructs the given stochastic process 
according to the number of eigenfunctions taken into account for the reconstruction. 
It should be clear that if the user employs ALL of the KLT eigenfunctions for the 
reconstruction, the EMPIRICAL reconstruction will overlap exactly the original 
realization (100% reconstruction). In contrast, the ANALYTICAL reconstruction 
will overlap the original realization exactly ONLY if the solution to the KLT integral 
equation (10.18) is EXACT. This is precisely the case for the ordinary Brownian 
motion, as described in Section F.3. 
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K.8 THE FILE “ANALYTIC_KLT_SQUARE_BROW_MOTION.M” 


The subroutine “ANALYTIC_KLT_square_brow_motion” finds the KLT of the 
square of the ordinary Brownian motion—that is, B? (t)—as described and proven 
in Section I.4. 

However, we must point out a "surprise" here: the mean value of the B?(r) 
stochastic process is NOT zero, but, rather, it is t. Thus, we may NOT compute 
the KLT of the B t) process alone, but, rather, we must compute the KLT of the new 
process X(t) = B?(t) — t, the mean value of which is indeed zero, so that the assump- 
tion E{X(t)} = 0, upon which all the KLT theorems of Chapter 10 are based, is 
indeed fulfilled. Having said this, the listing is as follows. 


96 This subroutine computes the ANALYTIC RECONSTRUCTION of X(t) according to 
96 the analytic (either exact or approximated formulae given in the book. 

function [ANALYTIC Data vector] = ANALYTIC KLT(Input Process data, N, 

How many eigenfunctions, t, Lambda) 


ANALYTIC Data vector = zeros (N,1); 


96 Final instant T, ie. the largest value in the "t" set. 
T-N 


90Input Process data = Input Process data - mean(Input Process data); 


96 This is the KEY SUBROUTINE YIELDING THE ANALYTIC RECONSTRUCTION of 
X^8(t) for n = l:How many eigenfunctions, 

gamma(n) = pi * (n-5/18); 

arg = damma(n) * t.^(5/2)/(T* 1)^(5/2); 

NN = sqrt(2)*t /(T+1)*(3/8) / abs(besselj(2/3, gamma(n))); 

lambda(n) = 16/9*(T+1)*3 / ((gamma(n))*8); 

phi = NN.*besselj(2/3,arg); 

zeta, = sum(Input Process data.* phi); 

ANALYTIC_Data_vector = ANALYTIC_Data_vector + zeta * phi ; 
end 


x = [1:1:How_many_eigenfunctions]; 


% Plot the EIGENVALUES of the EMPIRIC RECONSTRUCTION of X(t). 

figure; 

plot(x, diag(Lambda(1:n,l:n)), '-k', x, lambda, ’:k’), title"EIGENVALUES of the EMPIRIC 
and ANALYTIC Reconstruction of B^9(t)t.), ylabel(Eigenvalues"); 

legendCEMPIRIC eigenvalues’, ANALYTIC eigenvalues’) 


Let us now see the graphs produced by this routine. 

Figure K.3 shows a new, simple realization of the ordinary Brownian motion 
over 500 time instants (different from the realization shown in Figure K.1). 

But the graphs shown in Figure K.4 are “unexpected”! In fact, the vertical axis 
now plots X(t) = B?^(r) — t for the same realization of B(t) shown in Figure K.3, and 
one sees that the numerical values on the vertical axis are of course much higher than 
those in Figure K.3. For instance, the parabola neatly drawn in Figure K.3 is now so 
much “squashed” in Figure K.4 that it looks nearly like two “parallel” straight lines 
above and below the time axis! 
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Figure K.3. A new, simple realization of the ordinary Brownian motion B(t) over 500 time instants. 


There is one more important feature of Figure K.4 that we must point out. The 
two reconstructed lines (drawn by taking into account just the first 10 eigenfunctions 
out of 500) DO NOT COINCIDE EXACTLY because the analytical solution given 
by Equation (1.53) is an APPROXIMATE analytical solution, and NOT an exact 
one. In fact, Equation (1.50) is the ASYMPTOTIC (for t — oo) expansion for the 
Bessel functions J,(r) and so it cannot give accurate values of J,(1) near the origin 
t ~ 0. This explains why, for t ~ 0, the two reconstructions shown in Figure K.4 are 
actually different from each other. 


K.9 THE FILE “ANALYTIC_KLT_UNIFORM_REL.M” 


Let us now turn to the RELATIVISTIC KLT, as described and proven in 
Chapters 11, 12, and 13. The simplest possible case of relativistic motion is of 
course UNIFORM motion (i.e., the motion of a spaceship at a constant speed which 
is also a significant fraction of the speed of light). The KLT for signals received 
back on Earth from a spaceship moving (away from or towards the Earth) with 
a UNIFORM motion was obtained in Section 11.2. The subroutine 
"ANALYTIC KLT uniform rel.m” translates the results of Section 11.2 into a 
Matlab file. Its listing is as follows. 


500 
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Britt and its RECONSTRUCTIONS by using 10 eigenfunctions out of 500. 


Original Realization of B(t)t 
—— —- Reconstruction by the EMPIRIC KLT 
Reconstruction by the ANALYTIC KLT 
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Figure K.4. Showing the stochastic process X(t) = B?^(r) — t for the same realization of B(t) shown in Figure K.3. 
Notice that the standard deviation parabola of Figure K.3 is now very much “squashed” around the time axis 
because of the changes in the vertical scale of the diagram. Also, the two KLT-reconstructed curves (using only the 
first 10 eigenfunctions out of 500), do not overlap exactly for small values of time ¢ because the analytical 
reconstruction is just an approximate (i.e., inexact) formula. In fact, the asymptotic expansion formula for the 
Bessel functions (1.50) was used in the mathematical derivation. But for high values of time, the two reconstruc- 
tions of course overlap. 


96 This subroutine computes the ANALYTIC RECONSTRUCTION of X(t) according to 

96 the analytic (either exact or approximated formulae given in the book. 

function [ANALYTIC Data vector, tau] = ANALYTIC KLT uniform rel(Input Process data, 
N, How many eigenfunctions, t, Lambda) 


ANALYTIC Data vector = zeros (N,1); 


96 Final instant T, ie. the largest value in the "t" set. 
T=N; 


ratio = input(What ratio of the speed of light is the uniform velocity? (For instance 
0.2) Ww); 
K = (1-atio^8)^(1/4); 


% This is the KEY SUBROUTINE YIELDING THE ANALYTIC RECONSTRUCTION of X(t). 
for n = 1:How_many_eigenfunctions, 

gamma(n) = n*pi - pi/8; 

arg = gamma(n) * t / (T*1); 

NN = K * sqrt(& /(T*1)); 

lambda(n) = K^8 * T^2 / £umma(n)^8; 


xW 
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phi = NN*sin(arg); 

zed = sum(Input Process data.*phi); 

ANALYTIC Data vectopr = ANALYTIC Data vector + zed * phi; 
end 


tau = sqrt(l-ratio^8)*t; 
x = [1:1:How many. eigenfunctions]; 


96 Plot the EIGENVALUES of the EMPIRIC RECONSTRUCTION of X(t). 

figure; 

plot(x, diag(Lambda(1:n,1:n)), ’-k’, x, lambda, *:k), title"EIGENVALUES of the EMPIRIC 
and ANALYTIC Reconstruction of B(\tau).’), ylabelCEHigenvalues’); 

legendCEMPIRIC eigenvalues’, ANALYTIC eigenvalues’) 


Again, we now want to see the graphs produced by this subroutine. 

Figure K.5 shows the new realization of the Brownian motion (different of course 
from those in Figures K.1 and K.3). Figure K.6 shows the PROPER time 7 on the 
horizontal axis (i.e., the time measured aboard the spaceships). The proper time 7 is 
related to the coordinate time ¢ by virtue of Equation (11.1). Since we have assumed 
in Figure K.5 that t ranges from 0 to 500, then we must compute the integral (11.1) for 
t — 500. Also, we must select at which fraction of the speed of light our spaceship is 
advancing in empty space. To fix ides, let us assume that it advances at 50% of the 
speed of light. Equation (11.1) then yields 7 = 433.013 ~ 433. Thus, the 7 axis in 
Figure K.6 ranges only from 0 to 433. 


REALIZATION of B(t) over 500 time instants. 
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Figure K5. A new, simple realization of the ordinary Brownian motion B(t) over 500 time instants. 
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B(x) and its RECONSTRUCTIONS by using 10 eigenfunctions out of 500. 


———— Original Realization of B(x) 
== —- Reconstruction by the EMPIRIC KLT 
* Reconstruction by the ANALYTIC KLT 
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Figure K6. The time dilation effect of special relativity forces the proper time 7 to range only from 0 to 433— 
because of Equation (11.1). Having said that, this figure shows the original input Brownian motion as in Figure 
K.5 plus the two reconstructed KLT curves by taking into account only the first 10 eigenfunctions. 


K.10 CONCLUSIONS 


We have provided the readers with a Matlab code showing the KLT of the Brownian 
motion in a graphical fashion. This code might be extended and improved in a 
number of ways, of course. Any volunteers? 
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